
Purchase and Sales by Report Date
Composite

View Date: October 15, 2012July 1, 2012 to September 30, 2012

Funds Included in Composite
NHDA ISBI - ARIEL CAPITAL MGMT
NHDB ISBI - ULLICO/NEW AMSTERDAM
NHDE ISBI - HOLLAND CAPITAL MGMT
NHDF LSV ASSET MGMT-LARGE CAP VAL
NHDG ISBI-RHUMBLINE ADVISORS
NHDH ISBI - LYNMAR CAP GROUP INC
NHDI ISBI - HOWLAND & ASSOCIATES
NHDJ ISBI - B D H & S
NHDL ISBI - NEW AMSTERDAM ACTIVE
NHDM ISBI - RHUMBLINE ADVISORS, LLC
NHDN ISBI - AMALGAMATED BANK
NHDO ISBI - BEAR STEARNS MGMT
NHDP ISBI - EARNEST PARTNERS
NHDR ISBI - GOLDMAN SACHS & CO.
NHDS ISBI - HIGH POINTE CAP MGMT
NHDU ISBI - IRON BRIDGE CAP MGMT
NHDV ISBI - MARTINGALE ASSET MGMT
NHDW ISBI - NWQ INVT MGMT CO
NHDX ISBI - OPUS CAPITAL MGMT
NHDY ISBI - SEGALL BRYANT & HAMILL
NHDZ ISBI - WLLM BLAIR AND COMPANY
NHEA ISBI - LM CAPTIAL GROUP
NHEB ISBI - TEMPLETON INVSNT CNSL
NHED ISBI - NTGIL LTD
NHEF ISBI CLIENT MANAGED
NHEG ISBI - GLOBEFLEX CAPITAL
NHEH SSGA INTL SMALL CAP
NHEI ISBI - GROSVENOR CAPITAL MGMT
NHEJ ISBI - REAL ESTATE
NHEL ISBI - PRIVATE EQUITY
NHEM ISBI - CASH OVERLAY
NHEN ISBI - CASH
NHEP ISBI -CB RICHARD ELLIS INV
NHEQ ISBI - ING CLARION
NHER ISBI - COMMONWEALTH REALTY ADV
NHES ISBI - NORTHERN TRUST
NHEU ISBI - RHUMBLINE ADVISERS
NHEX ISBI - CHANNING CAPITAL MGMT
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Purchase and Sales by Report Date
Composite

View Date: October 15, 2012July 1, 2012 to September 30, 2012

Funds Included in Composite
NHEY ISBI - DECATUR CAPITAL MGMT
NHEZ ISBI - ATLANTA LIFE INV ADV
NHFD WESTERN ASSET MGT
NHFE ISBI - LOOMIS, SAYLES & CO
NHFG ISBI - WESTERN ASSET MGMT
NHFH ISBI - HARRIS IM INTERMEDIATE
NHFI ISBI - CHICAGO EQ PTNRS LLC
NHFJ ISBI - LM CAPTIAL GROUP LLC
NHFL ISBI -  COMMINGLED MBS ACCT
NHFM ISBI - SSGA DOMESTIC EQUITY
NHFN ISBI-DOUBTFUL/DESP/WORTHLESS
NHFO ISBI-RECLAIM ACCOUNT
NHFP ISBI-INTERNATL RESTRUCTURING
NHFQ ISBI-DOMESTIC RESTRUCTURING
NHFR TRANSITION FUND 3
NHFS ISBI-FORT WASHINGTON
NHFU ISBI - MESIROW FINANCIAL
NHFV ISBI - IVY ASSET MGMT
NHFX ISBI - BRANDYWINE
NHFY TRANSITION FUND 2
NHFZ ISBI - ROCKCREEK
NHHA ISBI - MACQUARIE
NHHB ISBI - ALLINDA
NHHD TRANSITION FUND 1
NHHF LOOMIS SAYLES
NHHG ISBI - ENTRUST CAPITAL
NHHI SSGA MSCI EAFE INDEX
NHHJ SSGA MSCI ACWI US INDEX
NHHL ISBI - CRESCENT CAPITAL GROUP
NHHM MCDONNELL INV MGT
NHHN WESTERN PASS-THROUGH FUND
NHHO ISBI - FIDUCIARY MGT ASS.
NHHP ISBI - NEW VONTOBEL
NHHQ ISBI - SSGA MSCI EAFE SM CAP
NHHR MACQUARIE INFRASTR PRTNR II
NHHS ISBI - ALINDA INFRASTR FD II
NHHU MACQUARIE EURO INFR PRT III
NHHV LSV ASSET MGMT-INTL SM CAP VAL
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Purchase and Sales by Report Date
Composite

View Date: October 15, 2012July 1, 2012 to September 30, 2012

Funds Included in Composite
NHHW CHICAGO EQUITY CORE
NHHX CHICAGO EQUITY WORK OUT
NHHY ISBI - RHUMBLINE 1000 VAL
NHHZ ISBI - RHUMBLINE 2000 VAL
NHIA CHICAGO EQUITY FIXED/CASH
NHIB CREDO CAPITAL MANAGEMENT
NHID ISBI - GARCIA HAMILTON ASSOC
NHIE ISBI CS COLLATERAL ACCT
NHIF ISBI CLEARING ACCOUNT
NHIH SSGA SMALL CAP CORE
NHIJ ISBI - PREMIERE PARTNERS
NHIL SSGA EMERGING MARKETS
NHIM SSGA MID-CAP GROWTH
NHIO WELLINGTON INTERNATIONAL FIXED
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Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

CASH EQUIVALENTS
US DOLLAR

396999005 GREENWICH REPO 1%   03 Jul 2012 02 Jul 2012 1 STATE STREET BANK AND TRUST COMPANY USD/OTH03 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   05 Jul 2012 03 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH03 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   06 Jul 2012 05 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH05 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   09 Jul 2012 06 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH06 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   10 Jul 2012 09 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH09 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   11 Jul 2012 10 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH10 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   12 Jul 2012 11 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH11 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   13 Jul 2012 12 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH12 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   16 Jul 2012 13 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH13 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
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Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   17 Jul 2012 16 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH16 Jul 2012

4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

396999005 GREENWICH REPO 1%   18 Jul 2012 17 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH17 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   19 Jul 2012 18 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH18 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   20 Jul 2012 19 Jul 2012 1 STATE STREET BANK AND TRUST COMPANY USD/OTH20 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   23 Jul 2012 20 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH20 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   24 Jul 2012 23 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH23 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   25 Jul 2012 24 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH24 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   26 Jul 2012 25 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH25 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   27 Jul 2012 26 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH26 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   30 Jul 2012 27 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH27 Jul 2012
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Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   31 Jul 2012 30 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH30 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   01 Aug 2012 31 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH31 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   02 Aug 2012 01 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH01 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   03 Aug 2012 02 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH02 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   06 Aug 2012 03 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH03 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   07 Aug 2012 06 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH06 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   08 Aug 2012 07 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH07 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   09 Aug 2012 08 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH08 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   10 Aug 2012 09 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH09 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00
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Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

396999005 GREENWICH REPO 1%   13 Aug 2012 10 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH10 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   14 Aug 2012 13 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH13 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   15 Aug 2012 14 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH14 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   16 Aug 2012 15 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH15 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   17 Aug 2012 16 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH16 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   20 Aug 2012 17 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH17 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   21 Aug 2012 20 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH20 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   22 Aug 2012 21 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH21 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   23 Aug 2012 22 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH22 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   24 Aug 2012 23 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH23 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
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Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   27 Aug 2012 24 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH24 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   28 Aug 2012 27 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH27 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   29 Aug 2012 28 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH28 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   30 Aug 2012 29 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH29 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   31 Aug 2012 30 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH30 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   04 Sep 2012 31 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH31 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   05 Sep 2012 04 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH04 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   06 Sep 2012 05 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH05 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   07 Sep 2012 06 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH06 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   10 Sep 2012 07 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH07 Sep 2012
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Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   11 Sep 2012 10 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH10 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   12 Sep 2012 11 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH11 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   13 Sep 2012 12 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH12 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   14 Sep 2012 13 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH13 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   17 Sep 2012 14 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH14 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   18 Sep 2012 17 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH17 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   19 Sep 2012 18 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH18 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   20 Sep 2012 19 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH19 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   21 Sep 2012 20 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH20 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00
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Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

396999005 GREENWICH REPO 1%   24 Sep 2012 21 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH21 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   25 Sep 2012 24 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH24 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   26 Sep 2012 25 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH25 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   27 Sep 2012 26 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH26 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   28 Sep 2012 27 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH27 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   01 Oct 2012 28 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH28 Sep 2012

3,402,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,402,000.00
Base 100.000000 0.00 0.00 0.00 3,402,000.00

396999005 Total

232,402,000.000 Local 0.00 0.00 0.00 232,402,000.00
Base 0.00 0.00 0.00 232,402,000.00

446199002 JP MORGAN TRI PARTY REPO 1%   03 Aug 2012 02 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH02 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

446199002 JP MORGAN TRI PARTY REPO 1%   14 Aug 2012 13 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH13 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00
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Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

446199002 Total

10,000,000.000 Local 0.00 0.00 0.00 10,000,000.00
Base 0.00 0.00 0.00 10,000,000.00

455995001 MERRILL LYNCH REPO 1%   03 Jul 2012 02 Jul 2012 1 STATE STREET BANK AND TRUST COMPANY USD/OTH03 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   05 Jul 2012 03 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH03 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   06 Jul 2012 05 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH05 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   09 Jul 2012 06 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH06 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   10 Jul 2012 09 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH09 Jul 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   11 Jul 2012 10 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH10 Jul 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   12 Jul 2012 11 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH11 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   13 Jul 2012 12 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH12 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   16 Jul 2012 13 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH13 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
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Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   17 Jul 2012 16 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH16 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   18 Jul 2012 17 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH17 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   19 Jul 2012 18 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH18 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   20 Jul 2012 19 Jul 2012 1 STATE STREET BANK AND TRUST COMPANY USD/OTH20 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   23 Jul 2012 20 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH20 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   24 Jul 2012 23 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH23 Jul 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   25 Jul 2012 24 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH24 Jul 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   26 Jul 2012 25 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH25 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   27 Jul 2012 26 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH26 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   30 Jul 2012 27 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH27 Jul 2012
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Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   31 Jul 2012 30 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH30 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   01 Aug 2012 31 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH31 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   02 Aug 2012 01 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH

500,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 500,000,000.00
Base 100.000000 0.00 0.00 0.00 500,000,000.00

01 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTHCANCEL

-500,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 -500,000,000.00
Base 100.000000 0.00 0.00 0.00 -500,000,000.00

01 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH01 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   06 Aug 2012 03 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH03 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   07 Aug 2012 06 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH06 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   08 Aug 2012 07 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH07 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   09 Aug 2012 08 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH08 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00
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Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

455995001 MERRILL LYNCH REPO 1%   10 Aug 2012 09 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH09 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   13 Aug 2012 10 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH10 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   15 Aug 2012 14 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH14 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   16 Aug 2012 15 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH15 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   17 Aug 2012 16 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH16 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   20 Aug 2012 17 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH17 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   21 Aug 2012 20 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH20 Aug 2012

4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1%   22 Aug 2012 21 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH21 Aug 2012

4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1%   23 Aug 2012 22 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH22 Aug 2012

4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1%   24 Aug 2012 23 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH23 Aug 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
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Purchase Report by Report Date
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July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   27 Aug 2012 24 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH24 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   28 Aug 2012 27 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH27 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   29 Aug 2012 28 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH28 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   30 Aug 2012 29 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH29 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   31 Aug 2012 30 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH30 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   04 Sep 2012 31 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH31 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   05 Sep 2012 04 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH04 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   06 Sep 2012 05 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH05 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   07 Sep 2012 06 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH06 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   10 Sep 2012 07 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH07 Sep 2012
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3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   11 Sep 2012 10 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH10 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   12 Sep 2012 11 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH11 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   13 Sep 2012 12 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH12 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   14 Sep 2012 13 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH13 Sep 2012

1,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

455995001 MERRILL LYNCH REPO 1%   17 Sep 2012 14 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH14 Sep 2012

4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1%   18 Sep 2012 17 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH17 Sep 2012

4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1%   19 Sep 2012 18 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH18 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   20 Sep 2012 19 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH19 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   21 Sep 2012 20 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH20 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

455995001 MERRILL LYNCH REPO 1%   24 Sep 2012 21 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH21 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   25 Sep 2012 24 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH24 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   26 Sep 2012 25 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH25 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   27 Sep 2012 26 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH26 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   28 Sep 2012 27 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH27 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   01 Oct 2012 28 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH28 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 Total

205,000,000.000 Local 0.00 0.00 0.00 205,000,000.00
Base 0.00 0.00 0.00 205,000,000.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Jul 2012 02 Jul 2012 STATE STREET BANK AND TRUST USD/BOS02 Jul 2012

948,985.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 948,985.68
Base 100.000000 0.00 0.00 0.00 948,985.68

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Jul 2012 02 Jul 2012 STATE STREET BANK AND TRUST USD/BOS02 Jul 2012

351,943.190 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 351,943.19
Base 100.000000 0.00 0.00 0.00 351,943.19

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Jul 2012 03 Jul 2012 STATE STREET BANK AND TRUST USD/BOS03 Jul 2012

40,863.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 40,863.71
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Base 100.000000 0.00 0.00 0.00 40,863.71

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Jul 2012 03 Jul 2012 STATE STREET BANK AND TRUST USD/BOS03 Jul 2012

55,154.990 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 55,154.99
Base 100.000000 0.00 0.00 0.00 55,154.99

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Jul 2012 05 Jul 2012 STATE STREET BANK AND TRUST USD/BOS05 Jul 2012

23,946.830 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 23,946.83
Base 100.000000 0.00 0.00 0.00 23,946.83

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Jul 2012 05 Jul 2012 STATE STREET BANK AND TRUST USD/BOS05 Jul 2012

117,600.260 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 117,600.26
Base 100.000000 0.00 0.00 0.00 117,600.26

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   09 Jul 2012 06 Jul 2012 STATE STREET BANK AND TRUST USD/BOS06 Jul 2012

52,450.170 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 52,450.17
Base 100.000000 0.00 0.00 0.00 52,450.17

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   09 Jul 2012 06 Jul 2012 STATE STREET BANK AND TRUST USD/BOS06 Jul 2012

20,758.460 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 20,758.46
Base 100.000000 0.00 0.00 0.00 20,758.46

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Jul 2012 09 Jul 2012 STATE STREET BANK AND TRUST USD/BOS09 Jul 2012

32,463.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 32,463.14
Base 100.000000 0.00 0.00 0.00 32,463.14

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Jul 2012 09 Jul 2012 STATE STREET BANK AND TRUST USD/BOS09 Jul 2012

25,489.080 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 25,489.08
Base 100.000000 0.00 0.00 0.00 25,489.08

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Jul 2012 10 Jul 2012 STATE STREET BANK AND TRUST USD/BOS10 Jul 2012

3,588.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,588.56
Base 100.000000 0.00 0.00 0.00 3,588.56

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Jul 2012 10 Jul 2012 STATE STREET BANK AND TRUST USD/BOS10 Jul 2012

56,460.260 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 56,460.26
Base 100.000000 0.00 0.00 0.00 56,460.26

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Jul 2012 11 Jul 2012 STATE STREET BANK AND TRUST USD/BOS11 Jul 2012
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119,057.070 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 119,057.07
Base 100.000000 0.00 0.00 0.00 119,057.07

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Jul 2012 11 Jul 2012 STATE STREET BANK AND TRUST USD/BOS11 Jul 2012

510,416.670 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 510,416.67
Base 100.000000 0.00 0.00 0.00 510,416.67

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Jul 2012 12 Jul 2012 STATE STREET BANK AND TRUST USD/BOS12 Jul 2012

1,137,119.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,137,119.15
Base 100.000000 0.00 0.00 0.00 1,137,119.15

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Jul 2012 12 Jul 2012 STATE STREET BANK AND TRUST USD/BOS12 Jul 2012

774,973.230 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 774,973.23
Base 100.000000 0.00 0.00 0.00 774,973.23

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Jul 2012 13 Jul 2012 STATE STREET BANK AND TRUST USD/BOS13 Jul 2012

329,935.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 329,935.68
Base 100.000000 0.00 0.00 0.00 329,935.68

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Jul 2012 13 Jul 2012 STATE STREET BANK AND TRUST USD/BOS13 Jul 2012

14,927.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 14,927.06
Base 100.000000 0.00 0.00 0.00 14,927.06

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Jul 2012 16 Jul 2012 STATE STREET BANK AND TRUST USD/BOS16 Jul 2012

241,046.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 241,046.60
Base 100.000000 0.00 0.00 0.00 241,046.60

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Jul 2012 16 Jul 2012 STATE STREET BANK AND TRUST USD/BOS16 Jul 2012

484,441.090 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 484,441.09
Base 100.000000 0.00 0.00 0.00 484,441.09

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Jul 2012 17 Jul 2012 STATE STREET BANK AND TRUST USD/BOS17 Jul 2012

527,137.470 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 527,137.47
Base 100.000000 0.00 0.00 0.00 527,137.47

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Jul 2012 17 Jul 2012 STATE STREET BANK AND TRUST USD/BOS17 Jul 2012

1,581,489.470 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,581,489.47
Base 100.000000 0.00 0.00 0.00 1,581,489.47
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Jul 2012 18 Jul 2012 STATE STREET BANK AND TRUST USD/BOS18 Jul 2012

2,240,625.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,240,625.00
Base 100.000000 0.00 0.00 0.00 2,240,625.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Jul 2012 18 Jul 2012 STATE STREET BANK AND TRUST USD/BOS18 Jul 2012

371,392.050 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 371,392.05
Base 100.000000 0.00 0.00 0.00 371,392.05

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   20 Jul 2012 19 Jul 2012 STATE STREET BANK AND TRUST USD/BOS19 Jul 2012

625,764.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 625,764.01
Base 100.000000 0.00 0.00 0.00 625,764.01

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Jul 2012 20 Jul 2012 STATE STREET BANK AND TRUST USD/BOS20 Jul 2012

61,087.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 61,087.75
Base 100.000000 0.00 0.00 0.00 61,087.75

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Jul 2012 20 Jul 2012 STATE STREET BANK AND TRUST USD/BOS20 Jul 2012

48,275.720 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 48,275.72
Base 100.000000 0.00 0.00 0.00 48,275.72

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Jul 2012 23 Jul 2012 STATE STREET BANK AND TRUST USD/BOS23 Jul 2012

988,741.920 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 988,741.92
Base 100.000000 0.00 0.00 0.00 988,741.92

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Jul 2012 23 Jul 2012 STATE STREET BANK AND TRUST USD/BOS23 Jul 2012

285,699.490 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 285,699.49
Base 100.000000 0.00 0.00 0.00 285,699.49

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   25 Jul 2012 24 Jul 2012 STATE STREET BANK AND TRUST USD/BOS24 Jul 2012

1,312,253.080 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,312,253.08
Base 100.000000 0.00 0.00 0.00 1,312,253.08

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   25 Jul 2012 24 Jul 2012 STATE STREET BANK AND TRUST USD/BOS24 Jul 2012

816,091.470 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 816,091.47
Base 100.000000 0.00 0.00 0.00 816,091.47

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Jul 2012 25 Jul 2012 STATE STREET BANK AND TRUST USD/BOS25 Jul 2012

1,008,843.360 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,008,843.36
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Base 100.000000 0.00 0.00 0.00 1,008,843.36

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Jul 2012 25 Jul 2012 STATE STREET BANK AND TRUST USD/BOS25 Jul 2012

325,241.580 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 325,241.58
Base 100.000000 0.00 0.00 0.00 325,241.58

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Jul 2012 26 Jul 2012 STATE STREET BANK AND TRUST USD/BOS26 Jul 2012

1,516,144.190 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,516,144.19
Base 100.000000 0.00 0.00 0.00 1,516,144.19

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Jul 2012 26 Jul 2012 STATE STREET BANK AND TRUST USD/BOS26 Jul 2012

2,755,549.160 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,755,549.16
Base 100.000000 0.00 0.00 0.00 2,755,549.16

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Jul 2012 27 Jul 2012 STATE STREET BANK AND TRUST USD/BOS27 Jul 2012

1,425,293.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,425,293.14
Base 100.000000 0.00 0.00 0.00 1,425,293.14

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Jul 2012 27 Jul 2012 STATE STREET BANK AND TRUST USD/BOS27 Jul 2012

486,358.550 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 486,358.55
Base 100.000000 0.00 0.00 0.00 486,358.55

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Jul 2012 30 Jul 2012 STATE STREET BANK AND TRUST USD/BOS30 Jul 2012

354,672.090 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 354,672.09
Base 100.000000 0.00 0.00 0.00 354,672.09

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Jul 2012 30 Jul 2012 STATE STREET BANK AND TRUST USD/BOS30 Jul 2012

2,036,669.530 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,036,669.53
Base 100.000000 0.00 0.00 0.00 2,036,669.53

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   01 Aug 2012 31 Jul 2012 STATE STREET BANK AND TRUST USD/BOS31 Jul 2012

752,770.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 752,770.33
Base 100.000000 0.00 0.00 0.00 752,770.33

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   01 Aug 2012 31 Jul 2012 STATE STREET BANK AND TRUST USD/BOS31 Jul 2012

750,371.980 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 750,371.98
Base 100.000000 0.00 0.00 0.00 750,371.98

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Aug 2012 01 Aug 2012 STATE STREET BANK AND TRUST USD/BOS01 Aug 2012
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1,448,085.670 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,448,085.67
Base 100.000000 0.00 0.00 0.00 1,448,085.67

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Aug 2012 01 Aug 2012 STATE STREET BANK AND TRUST USD/BOS01 Aug 2012

60,793.100 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 60,793.10
Base 100.000000 0.00 0.00 0.00 60,793.10

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Aug 2012 02 Aug 2012 STATE STREET BANK AND TRUST USD/BOS02 Aug 2012

2,711.830 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,711.83
Base 100.000000 0.00 0.00 0.00 2,711.83

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Aug 2012 02 Aug 2012 STATE STREET BANK AND TRUST USD/BOS02 Aug 2012

4,987.500 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,987.50
Base 100.000000 0.00 0.00 0.00 4,987.50

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Aug 2012 03 Aug 2012 STATE STREET BANK AND TRUST USD/BOS03 Aug 2012

24,982.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 24,982.69
Base 100.000000 0.00 0.00 0.00 24,982.69

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Aug 2012 03 Aug 2012 STATE STREET BANK AND TRUST USD/BOS03 Aug 2012

864,234.920 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 864,234.92
Base 100.000000 0.00 0.00 0.00 864,234.92

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Aug 2012 06 Aug 2012 STATE STREET BANK AND TRUST USD/BOS06 Aug 2012

2,460,501.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,460,501.31
Base 100.000000 0.00 0.00 0.00 2,460,501.31

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Aug 2012 06 Aug 2012 STATE STREET BANK AND TRUST USD/BOS06 Aug 2012

25,668.280 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 25,668.28
Base 100.000000 0.00 0.00 0.00 25,668.28

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   08 Aug 2012 07 Aug 2012 STATE STREET BANK AND TRUST USD/BOS07 Aug 2012

5,003.920 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,003.92
Base 100.000000 0.00 0.00 0.00 5,003.92

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   08 Aug 2012 07 Aug 2012 STATE STREET BANK AND TRUST USD/BOS07 Aug 2012

324,548.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 324,548.76
Base 100.000000 0.00 0.00 0.00 324,548.76
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   09 Aug 2012 08 Aug 2012 STATE STREET BANK AND TRUST USD/BOS08 Aug 2012

969,499.810 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 969,499.81
Base 100.000000 0.00 0.00 0.00 969,499.81

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   09 Aug 2012 08 Aug 2012 STATE STREET BANK AND TRUST USD/BOS08 Aug 2012

3,800.830 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,800.83
Base 100.000000 0.00 0.00 0.00 3,800.83

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Aug 2012 09 Aug 2012 STATE STREET BANK AND TRUST USD/BOS09 Aug 2012

447,262.830 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 447,262.83
Base 100.000000 0.00 0.00 0.00 447,262.83

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Aug 2012 09 Aug 2012 STATE STREET BANK AND TRUST USD/BOS09 Aug 2012

632,018.110 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 632,018.11
Base 100.000000 0.00 0.00 0.00 632,018.11

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Aug 2012 10 Aug 2012 STATE STREET BANK AND TRUST USD/BOS10 Aug 2012

9,325.650 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 9,325.65
Base 100.000000 0.00 0.00 0.00 9,325.65

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Aug 2012 10 Aug 2012 STATE STREET BANK AND TRUST USD/BOS10 Aug 2012

3,744,114.930 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,744,114.93
Base 100.000000 0.00 0.00 0.00 3,744,114.93

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Aug 2012 13 Aug 2012 STATE STREET BANK AND TRUST USD/BOS13 Aug 2012

32,232.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 32,232.96
Base 100.000000 0.00 0.00 0.00 32,232.96

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Aug 2012 13 Aug 2012 STATE STREET BANK AND TRUST USD/BOS13 Aug 2012

756,176.560 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 756,176.56
Base 100.000000 0.00 0.00 0.00 756,176.56

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   15 Aug 2012 14 Aug 2012 STATE STREET BANK AND TRUST USD/BOS14 Aug 2012

5,973.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,973.14
Base 100.000000 0.00 0.00 0.00 5,973.14

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   15 Aug 2012 14 Aug 2012 STATE STREET BANK AND TRUST USD/BOS14 Aug 2012

1,016,773.980 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,016,773.98
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Base 100.000000 0.00 0.00 0.00 1,016,773.98

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Aug 2012 15 Aug 2012 STATE STREET BANK AND TRUST USD/BOS15 Aug 2012

171,361.020 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 171,361.02
Base 100.000000 0.00 0.00 0.00 171,361.02

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Aug 2012 15 Aug 2012 STATE STREET BANK AND TRUST USD/BOS15 Aug 2012

12,875.350 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 12,875.35
Base 100.000000 0.00 0.00 0.00 12,875.35

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Aug 2012 16 Aug 2012 STATE STREET BANK AND TRUST USD/BOS16 Aug 2012

511.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 511.84
Base 100.000000 0.00 0.00 0.00 511.84

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Aug 2012 16 Aug 2012 STATE STREET BANK AND TRUST USD/BOS16 Aug 2012

233,510.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 233,510.00
Base 100.000000 0.00 0.00 0.00 233,510.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Aug 2012 20 Aug 2012 STATE STREET BANK AND TRUST USD/BOS20 Aug 2012

1,276,186.180 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,276,186.18
Base 100.000000 0.00 0.00 0.00 1,276,186.18

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Aug 2012 20 Aug 2012 STATE STREET BANK AND TRUST USD/BOS20 Aug 2012

1,189,640.040 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,189,640.04
Base 100.000000 0.00 0.00 0.00 1,189,640.04

17 Aug 2012 STATE STREET BANK AND TRUST USD/BOS17 Aug 2012

27,221.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 27,221.63
Base 100.000000 0.00 0.00 0.00 27,221.63

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Aug 2012 17 Aug 2012 STATE STREET BANK AND TRUST USD/BOS17 Aug 2012

2,002,644.990 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,002,644.99
Base 100.000000 0.00 0.00 0.00 2,002,644.99

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   22 Aug 2012 21 Aug 2012 STATE STREET BANK AND TRUST USD/BOS21 Aug 2012

238,347.350 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 238,347.35
Base 100.000000 0.00 0.00 0.00 238,347.35

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   22 Aug 2012 21 Aug 2012 STATE STREET BANK AND TRUST USD/BOS21 Aug 2012
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5,225,907.330 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,225,907.33
Base 100.000000 0.00 0.00 0.00 5,225,907.33

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Aug 2012 22 Aug 2012 STATE STREET BANK AND TRUST USD/BOS22 Aug 2012

1,211,055.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,211,055.72
Base 100.000000 0.00 0.00 0.00 1,211,055.72

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Aug 2012 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

1,921,792.510 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,921,792.51
Base 100.000000 0.00 0.00 0.00 1,921,792.51

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Aug 2012 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

74,377.320 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 74,377.32
Base 100.000000 0.00 0.00 0.00 74,377.32

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Aug 2012 24 Aug 2012 STATE STREET BANK AND TRUST USD/BOS24 Aug 2012

1,888,278.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,888,278.50
Base 100.000000 0.00 0.00 0.00 1,888,278.50

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Aug 2012 24 Aug 2012 STATE STREET BANK AND TRUST USD/BOS24 Aug 2012

750,612.530 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 750,612.53
Base 100.000000 0.00 0.00 0.00 750,612.53

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Aug 2012 27 Aug 2012 1 STATE STREET BANK AND TRUST USD/BOS28 Aug 2012

24,182.040 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 24,182.04
Base 100.000000 0.00 0.00 0.00 24,182.04

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Aug 2012 27 Aug 2012 1 STATE STREET BANK AND TRUST USD/BOS28 Aug 2012

751,996.820 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 751,996.82
Base 100.000000 0.00 0.00 0.00 751,996.82

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   29 Aug 2012 28 Aug 2012 STATE STREET BANK AND TRUST USD/BOS28 Aug 2012

19,583.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 19,583.34
Base 100.000000 0.00 0.00 0.00 19,583.34

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   29 Aug 2012 28 Aug 2012 STATE STREET BANK AND TRUST USD/BOS28 Aug 2012

1,502,814.330 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,502,814.33
Base 100.000000 0.00 0.00 0.00 1,502,814.33
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Aug 2012 29 Aug 2012 STATE STREET BANK AND TRUST USD/BOS29 Aug 2012

729,999.980 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 729,999.98
Base 100.000000 0.00 0.00 0.00 729,999.98

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Aug 2012 29 Aug 2012 STATE STREET BANK AND TRUST USD/BOS29 Aug 2012

1,042,854.010 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,042,854.01
Base 100.000000 0.00 0.00 0.00 1,042,854.01

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Aug 2012 30 Aug 2012 STATE STREET BANK AND TRUST USD/BOS30 Aug 2012

241,522.280 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 241,522.28
Base 100.000000 0.00 0.00 0.00 241,522.28

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Aug 2012 30 Aug 2012 STATE STREET BANK AND TRUST USD/BOS30 Aug 2012

1,246,983.310 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,246,983.31
Base 100.000000 0.00 0.00 0.00 1,246,983.31

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   04 Sep 2012 31 Aug 2012 STATE STREET BANK AND TRUST USD/BOS31 Aug 2012

1,605,009.390 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,605,009.39
Base 100.000000 0.00 0.00 0.00 1,605,009.39

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   04 Sep 2012 31 Aug 2012 STATE STREET BANK AND TRUST USD/BOS31 Aug 2012

3,567,344.470 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,567,344.47
Base 100.000000 0.00 0.00 0.00 3,567,344.47

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Sep 2012 04 Sep 2012 STATE STREET BANK AND TRUST USD/BOS04 Sep 2012

23,517.700 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 23,517.70
Base 100.000000 0.00 0.00 0.00 23,517.70

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Sep 2012 04 Sep 2012 STATE STREET BANK AND TRUST USD/BOS04 Sep 2012

1,488,938.260 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,488,938.26
Base 100.000000 0.00 0.00 0.00 1,488,938.26

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Sep 2012 05 Sep 2012 STATE STREET BANK AND TRUST USD/BOS05 Sep 2012

415,769.120 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 415,769.12
Base 100.000000 0.00 0.00 0.00 415,769.12

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Sep 2012 05 Sep 2012 STATE STREET BANK AND TRUST USD/BOS05 Sep 2012

1,470,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,470,000.00
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Base 100.000000 0.00 0.00 0.00 1,470,000.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Sep 2012 06 Sep 2012 STATE STREET BANK AND TRUST USD/BOS06 Sep 2012

1,691,753.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,691,753.41
Base 100.000000 0.00 0.00 0.00 1,691,753.41

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Sep 2012 06 Sep 2012 STATE STREET BANK AND TRUST USD/BOS06 Sep 2012

13,208.050 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 13,208.05
Base 100.000000 0.00 0.00 0.00 13,208.05

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Sep 2012 07 Sep 2012 STATE STREET BANK AND TRUST USD/BOS07 Sep 2012

616,305.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 616,305.68
Base 100.000000 0.00 0.00 0.00 616,305.68

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Sep 2012 07 Sep 2012 STATE STREET BANK AND TRUST USD/BOS07 Sep 2012

2,129,396.550 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,129,396.55
Base 100.000000 0.00 0.00 0.00 2,129,396.55

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Sep 2012 10 Sep 2012 STATE STREET BANK AND TRUST USD/BOS10 Sep 2012

145,167.300 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 145,167.30
Base 100.000000 0.00 0.00 0.00 145,167.30

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Sep 2012 10 Sep 2012 STATE STREET BANK AND TRUST USD/BOS10 Sep 2012

733,865.860 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 733,865.86
Base 100.000000 0.00 0.00 0.00 733,865.86

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Sep 2012 11 Sep 2012 STATE STREET BANK AND TRUST USD/BOS11 Sep 2012

625,088.160 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 625,088.16
Base 100.000000 0.00 0.00 0.00 625,088.16

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Sep 2012 11 Sep 2012 STATE STREET BANK AND TRUST USD/BOS11 Sep 2012

20,255.930 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 20,255.93
Base 100.000000 0.00 0.00 0.00 20,255.93

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Sep 2012 12 Sep 2012 STATE STREET BANK AND TRUST USD/BOS12 Sep 2012

543,404.430 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 543,404.43
Base 100.000000 0.00 0.00 0.00 543,404.43

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Sep 2012 13 Sep 2012 STATE STREET BANK AND TRUST USD/BOS13 Sep 2012
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969,778.700 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 969,778.70
Base 100.000000 0.00 0.00 0.00 969,778.70

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Sep 2012 13 Sep 2012 STATE STREET BANK AND TRUST USD/BOS13 Sep 2012

17,515.040 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,515.04
Base 100.000000 0.00 0.00 0.00 17,515.04

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Sep 2012 14 Sep 2012 STATE STREET BANK AND TRUST USD/BOS14 Sep 2012

263,370.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 263,370.95
Base 100.000000 0.00 0.00 0.00 263,370.95

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Sep 2012 14 Sep 2012 STATE STREET BANK AND TRUST USD/BOS14 Sep 2012

24,926.140 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 24,926.14
Base 100.000000 0.00 0.00 0.00 24,926.14

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Sep 2012 17 Sep 2012 STATE STREET BANK AND TRUST USD/BOS17 Sep 2012

1,237,104.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,237,104.95
Base 100.000000 0.00 0.00 0.00 1,237,104.95

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Sep 2012 17 Sep 2012 STATE STREET BANK AND TRUST USD/BOS17 Sep 2012

31,911.620 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 31,911.62
Base 100.000000 0.00 0.00 0.00 31,911.62

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Sep 2012 18 Sep 2012 STATE STREET BANK AND TRUST USD/BOS18 Sep 2012

39,022.910 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 39,022.91
Base 100.000000 0.00 0.00 0.00 39,022.91

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Sep 2012 18 Sep 2012 STATE STREET BANK AND TRUST USD/BOS18 Sep 2012

8,291.650 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 8,291.65
Base 100.000000 0.00 0.00 0.00 8,291.65

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   20 Sep 2012 19 Sep 2012 STATE STREET BANK AND TRUST USD/BOS19 Sep 2012

371,719.280 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 371,719.28
Base 100.000000 0.00 0.00 0.00 371,719.28

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   20 Sep 2012 19 Sep 2012 STATE STREET BANK AND TRUST USD/BOS19 Sep 2012

753,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 753,750.00
Base 100.000000 0.00 0.00 0.00 753,750.00
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Sep 2012 20 Sep 2012 STATE STREET BANK AND TRUST USD/BOS20 Sep 2012

199,854.060 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 199,854.06
Base 100.000000 0.00 0.00 0.00 199,854.06

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Sep 2012 20 Sep 2012 STATE STREET BANK AND TRUST USD/BOS20 Sep 2012

293,880.580 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 293,880.58
Base 100.000000 0.00 0.00 0.00 293,880.58

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Sep 2012 21 Sep 2012 STATE STREET BANK AND TRUST USD/BOS21 Sep 2012

1,758,350.740 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,758,350.74
Base 100.000000 0.00 0.00 0.00 1,758,350.74

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   25 Sep 2012 24 Sep 2012 STATE STREET BANK AND TRUST USD/BOS24 Sep 2012

13,194.030 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 13,194.03
Base 100.000000 0.00 0.00 0.00 13,194.03

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   25 Sep 2012 24 Sep 2012 STATE STREET BANK AND TRUST USD/BOS24 Sep 2012

1,351,512.930 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,351,512.93
Base 100.000000 0.00 0.00 0.00 1,351,512.93

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Sep 2012 25 Sep 2012 STATE STREET BANK AND TRUST USD/BOS25 Sep 2012

763,233.350 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 763,233.35
Base 100.000000 0.00 0.00 0.00 763,233.35

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Sep 2012 25 Sep 2012 STATE STREET BANK AND TRUST USD/BOS25 Sep 2012

37,800.170 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 37,800.17
Base 100.000000 0.00 0.00 0.00 37,800.17

26 Sep 2012 STATE STREET BANK AND TRUST USD/BOS26 Sep 2012

1,331,650.300 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,331,650.30
Base 100.000000 0.00 0.00 0.00 1,331,650.30

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Sep 2012 26 Sep 2012 STATE STREET BANK AND TRUST USD/BOS26 Sep 2012

1,511,902.790 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,511,902.79
Base 100.000000 0.00 0.00 0.00 1,511,902.79

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Sep 2012 27 Sep 2012 STATE STREET BANK AND TRUST USD/BOS27 Sep 2012

369,215.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 369,215.63
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Base 100.000000 0.00 0.00 0.00 369,215.63

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Sep 2012 27 Sep 2012 STATE STREET BANK AND TRUST USD/BOS27 Sep 2012

406,180.580 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 406,180.58
Base 100.000000 0.00 0.00 0.00 406,180.58

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   01 Oct 2012 28 Sep 2012 STATE STREET BANK AND TRUST USD/BOS28 Sep 2012

843,311.160 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 843,311.16
Base 100.000000 0.00 0.00 0.00 843,311.16

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   01 Oct 2012 28 Sep 2012 STATE STREET BANK AND TRUST USD/BOS28 Sep 2012

3,301,128.860 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,301,128.86
Base 100.000000 0.00 0.00 0.00 3,301,128.86

536991003 Total

91,222,678.150 Local 0.00 0.00 0.00 91,222,678.15
Base 0.00 0.00 0.00 91,222,678.15

8611249L1 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
SHORT TERM INVESTMENT FUND

0.010 1.000000 NHES Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

8611249L1 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
SHORT TERM INVESTMENT FUND

0.060 1.000000 NHDN Local 100.000000 0.00 0.00 0.00 0.06
Base 100.000000 0.00 0.00 0.00 0.06

8611249L1 STATE STREET BANK + TRUST CO 0.161% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
SHORT TERM INVESTMENT FUND

0.140 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 0.14
Base 100.000000 0.00 0.00 0.00 0.14

8611249L1 Total

0.210 Local 0.00 0.00 0.00 0.21
Base 0.00 0.00 0.00 0.21

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND
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8,909,875.490 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 8,909,875.49
Base 100.000000 0.00 0.00 0.00 8,909,875.49

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

0.010 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

78.980 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 78.98
Base 100.000000 0.00 0.00 0.00 78.98

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

5,196.540 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 5,196.54
Base 100.000000 0.00 0.00 0.00 5,196.54

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

3,062.330 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 3,062.33
Base 100.000000 0.00 0.00 0.00 3,062.33

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

115,003.290 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 115,003.29
Base 100.000000 0.00 0.00 0.00 115,003.29

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

30,371.310 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 30,371.31
Base 100.000000 0.00 0.00 0.00 30,371.31

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

190,218.900 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 190,218.90
Base 100.000000 0.00 0.00 0.00 190,218.90

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
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STIF FUND
33,316.350 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 33,316.35

Base 100.000000 0.00 0.00 0.00 33,316.35

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

159,042.690 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 159,042.69
Base 100.000000 0.00 0.00 0.00 159,042.69

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

7,059.260 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 7,059.26
Base 100.000000 0.00 0.00 0.00 7,059.26

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

6,332.020 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 6,332.02
Base 100.000000 0.00 0.00 0.00 6,332.02

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

51.520 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 51.52
Base 100.000000 0.00 0.00 0.00 51.52

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

318.120 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 318.12
Base 100.000000 0.00 0.00 0.00 318.12

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

2,238,959.930 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 2,238,959.93
Base 100.000000 0.00 0.00 0.00 2,238,959.93

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

1,374,113.850 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,374,113.85
Base 100.000000 0.00 0.00 0.00 1,374,113.85
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86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

719,158.640 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 719,158.64
Base 100.000000 0.00 0.00 0.00 719,158.64

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

438.850 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 438.85
Base 100.000000 0.00 0.00 0.00 438.85

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

164,131.460 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 164,131.46
Base 100.000000 0.00 0.00 0.00 164,131.46

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

478,315.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 478,315.61
Base 100.000000 0.00 0.00 0.00 478,315.61

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

4,120,368.840 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,120,368.84
Base 100.000000 0.00 0.00 0.00 4,120,368.84

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

90,998.760 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 90,998.76
Base 100.000000 0.00 0.00 0.00 90,998.76

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

1,594.230 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,594.23
Base 100.000000 0.00 0.00 0.00 1,594.23

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

4,051.470 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 4,051.47
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Base 100.000000 0.00 0.00 0.00 4,051.47

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

67,736.050 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 67,736.05
Base 100.000000 0.00 0.00 0.00 67,736.05

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

257,506.400 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 257,506.40
Base 100.000000 0.00 0.00 0.00 257,506.40

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

80.980 1.000000 NHID Local 100.000000 0.00 0.00 0.00 80.98
Base 100.000000 0.00 0.00 0.00 80.98

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

307,724.030 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 307,724.03
Base 100.000000 0.00 0.00 0.00 307,724.03

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

61,454.580 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 61,454.58
Base 100.000000 0.00 0.00 0.00 61,454.58

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

1,104,774.640 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,104,774.64
Base 100.000000 0.00 0.00 0.00 1,104,774.64

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

107,442.120 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 107,442.12
Base 100.000000 0.00 0.00 0.00 107,442.12

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND
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25,437.820 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 25,437.82
Base 100.000000 0.00 0.00 0.00 25,437.82

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

12,250.900 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 12,250.90
Base 100.000000 0.00 0.00 0.00 12,250.90

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

7,691.350 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 7,691.35
Base 100.000000 0.00 0.00 0.00 7,691.35

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

3,325,281.410 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 3,325,281.41
Base 100.000000 0.00 0.00 0.00 3,325,281.41

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

75,614.450 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 75,614.45
Base 100.000000 0.00 0.00 0.00 75,614.45

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

84,371.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 84,371.00
Base 100.000000 0.00 0.00 0.00 84,371.00

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

735,202.710 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 735,202.71
Base 100.000000 0.00 0.00 0.00 735,202.71

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

63,157.060 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 63,157.06
Base 100.000000 0.00 0.00 0.00 63,157.06

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
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STIF FUND
89,102.870 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 89,102.87

Base 100.000000 0.00 0.00 0.00 89,102.87

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

42,398.870 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 42,398.87
Base 100.000000 0.00 0.00 0.00 42,398.87

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

948,985.940 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 948,985.94
Base 100.000000 0.00 0.00 0.00 948,985.94

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

351,940.620 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 351,940.62
Base 100.000000 0.00 0.00 0.00 351,940.62

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

741.320 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 741.32
Base 100.000000 0.00 0.00 0.00 741.32

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

123,801.670 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 123,801.67
Base 100.000000 0.00 0.00 0.00 123,801.67

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

8,295.340 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 8,295.34
Base 100.000000 0.00 0.00 0.00 8,295.34

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

105,507.900 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 105,507.90
Base 100.000000 0.00 0.00 0.00 105,507.90
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86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

665,122.820 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 665,122.82
Base 100.000000 0.00 0.00 0.00 665,122.82

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

108,894.790 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 108,894.79
Base 100.000000 0.00 0.00 0.00 108,894.79

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

333.880 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 333.88
Base 100.000000 0.00 0.00 0.00 333.88

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

36,156.080 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 36,156.08
Base 100.000000 0.00 0.00 0.00 36,156.08

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

986,642.070 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 986,642.07
Base 100.000000 0.00 0.00 0.00 986,642.07

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

16,265.450 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 16,265.45
Base 100.000000 0.00 0.00 0.00 16,265.45

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

731,120.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 731,120.00
Base 100.000000 0.00 0.00 0.00 731,120.00

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

456.750 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 456.75
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Base 100.000000 0.00 0.00 0.00 456.75

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

108,472.420 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 108,472.42
Base 100.000000 0.00 0.00 0.00 108,472.42

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

449,975.900 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 449,975.90
Base 100.000000 0.00 0.00 0.00 449,975.90

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

14,640.090 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 14,640.09
Base 100.000000 0.00 0.00 0.00 14,640.09

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

55,155.020 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 55,155.02
Base 100.000000 0.00 0.00 0.00 55,155.02

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

2,332,752.530 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,332,752.53
Base 100.000000 0.00 0.00 0.00 2,332,752.53

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

11,315.130 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 11,315.13
Base 100.000000 0.00 0.00 0.00 11,315.13

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

99,735.230 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 99,735.23
Base 100.000000 0.00 0.00 0.00 99,735.23

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND
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610,854.650 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 610,854.65
Base 100.000000 0.00 0.00 0.00 610,854.65

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

6,474.970 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 6,474.97
Base 100.000000 0.00 0.00 0.00 6,474.97

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

267,739.350 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 267,739.35
Base 100.000000 0.00 0.00 0.00 267,739.35

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

1,320,188.310 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 1,320,188.31
Base 100.000000 0.00 0.00 0.00 1,320,188.31

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

7,844.440 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 7,844.44
Base 100.000000 0.00 0.00 0.00 7,844.44

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

11,287.420 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 11,287.42
Base 100.000000 0.00 0.00 0.00 11,287.42

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

994,709.130 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 994,709.13
Base 100.000000 0.00 0.00 0.00 994,709.13

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

115,189.770 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 115,189.77
Base 100.000000 0.00 0.00 0.00 115,189.77

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
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STIF FUND
39,810.000 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 39,810.00

Base 100.000000 0.00 0.00 0.00 39,810.00

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

205.180 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 205.18
Base 100.000000 0.00 0.00 0.00 205.18

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

3,867.350 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 3,867.35
Base 100.000000 0.00 0.00 0.00 3,867.35

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

201,289.900 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 201,289.90
Base 100.000000 0.00 0.00 0.00 201,289.90

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

546,505.310 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 546,505.31
Base 100.000000 0.00 0.00 0.00 546,505.31

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

5,876.000 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 5,876.00
Base 100.000000 0.00 0.00 0.00 5,876.00

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

117,600.290 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 117,600.29
Base 100.000000 0.00 0.00 0.00 117,600.29

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

23,946.840 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 23,946.84
Base 100.000000 0.00 0.00 0.00 23,946.84
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86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

125,935.030 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 125,935.03
Base 100.000000 0.00 0.00 0.00 125,935.03

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

1,698,960.910 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,698,960.91
Base 100.000000 0.00 0.00 0.00 1,698,960.91

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

5,295.650 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 5,295.65
Base 100.000000 0.00 0.00 0.00 5,295.65

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

81,545.550 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 81,545.55
Base 100.000000 0.00 0.00 0.00 81,545.55

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

251,558.980 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 251,558.98
Base 100.000000 0.00 0.00 0.00 251,558.98

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

67,997.420 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 67,997.42
Base 100.000000 0.00 0.00 0.00 67,997.42

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

190,970.590 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 190,970.59
Base 100.000000 0.00 0.00 0.00 190,970.59

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

706,912.780 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 706,912.78
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Base 100.000000 0.00 0.00 0.00 706,912.78

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

19,101.010 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 19,101.01
Base 100.000000 0.00 0.00 0.00 19,101.01

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

52,450.210 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 52,450.21
Base 100.000000 0.00 0.00 0.00 52,450.21

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

20,758.480 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 20,758.48
Base 100.000000 0.00 0.00 0.00 20,758.48

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

262,883.110 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 262,883.11
Base 100.000000 0.00 0.00 0.00 262,883.11

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

24,252.710 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 24,252.71
Base 100.000000 0.00 0.00 0.00 24,252.71

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

57,468.280 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 57,468.28
Base 100.000000 0.00 0.00 0.00 57,468.28

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

24,182.010 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 24,182.01
Base 100.000000 0.00 0.00 0.00 24,182.01

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND
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5,187.820 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 5,187.82
Base 100.000000 0.00 0.00 0.00 5,187.82

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

66,562.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 66,562.50
Base 100.000000 0.00 0.00 0.00 66,562.50

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

25,489.090 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 25,489.09
Base 100.000000 0.00 0.00 0.00 25,489.09

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

73,308.590 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 73,308.59
Base 100.000000 0.00 0.00 0.00 73,308.59

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

18,132.550 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 18,132.55
Base 100.000000 0.00 0.00 0.00 18,132.55

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

11,748.980 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 11,748.98
Base 100.000000 0.00 0.00 0.00 11,748.98

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

4,373.460 1.000000 NHID Local 100.000000 0.00 0.00 0.00 4,373.46
Base 100.000000 0.00 0.00 0.00 4,373.46

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

47,230.790 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 47,230.79
Base 100.000000 0.00 0.00 0.00 47,230.79

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
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STIF FUND
254,436.110 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 254,436.11

Base 100.000000 0.00 0.00 0.00 254,436.11

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

71,953.510 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 71,953.51
Base 100.000000 0.00 0.00 0.00 71,953.51

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

823,183.930 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 823,183.93
Base 100.000000 0.00 0.00 0.00 823,183.93

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

151,857.690 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 151,857.69
Base 100.000000 0.00 0.00 0.00 151,857.69

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

1,511,481.810 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,511,481.81
Base 100.000000 0.00 0.00 0.00 1,511,481.81

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

32,463.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 32,463.15
Base 100.000000 0.00 0.00 0.00 32,463.15

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

2,562.110 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 2,562.11
Base 100.000000 0.00 0.00 0.00 2,562.11

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

31,044.150 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 31,044.15
Base 100.000000 0.00 0.00 0.00 31,044.15
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86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

397,452.670 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 397,452.67
Base 100.000000 0.00 0.00 0.00 397,452.67

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

58,800.730 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 58,800.73
Base 100.000000 0.00 0.00 0.00 58,800.73

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

4,265.700 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 4,265.70
Base 100.000000 0.00 0.00 0.00 4,265.70

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

372,009.430 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 372,009.43
Base 100.000000 0.00 0.00 0.00 372,009.43

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

9,014.360 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 9,014.36
Base 100.000000 0.00 0.00 0.00 9,014.36

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

656,040.840 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 656,040.84
Base 100.000000 0.00 0.00 0.00 656,040.84

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

1,586,862.670 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,586,862.67
Base 100.000000 0.00 0.00 0.00 1,586,862.67

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

900.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 900.00
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Base 100.000000 0.00 0.00 0.00 900.00

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

106,778.850 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 106,778.85
Base 100.000000 0.00 0.00 0.00 106,778.85

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

2,990.300 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 2,990.30
Base 100.000000 0.00 0.00 0.00 2,990.30

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

2,878.920 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 2,878.92
Base 100.000000 0.00 0.00 0.00 2,878.92

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

277,479.150 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 277,479.15
Base 100.000000 0.00 0.00 0.00 277,479.15

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

390,013.970 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 390,013.97
Base 100.000000 0.00 0.00 0.00 390,013.97

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

11,963.490 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 11,963.49
Base 100.000000 0.00 0.00 0.00 11,963.49

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

23,573.880 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 23,573.88
Base 100.000000 0.00 0.00 0.00 23,573.88

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND
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7,555.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 7,555.25
Base 100.000000 0.00 0.00 0.00 7,555.25

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

44,307.510 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 44,307.51
Base 100.000000 0.00 0.00 0.00 44,307.51

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

77,493.720 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 77,493.72
Base 100.000000 0.00 0.00 0.00 77,493.72

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

58,383.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 58,383.50
Base 100.000000 0.00 0.00 0.00 58,383.50

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

2,733.500 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 2,733.50
Base 100.000000 0.00 0.00 0.00 2,733.50

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

896,916.240 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 896,916.24
Base 100.000000 0.00 0.00 0.00 896,916.24

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

47,027.190 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 47,027.19
Base 100.000000 0.00 0.00 0.00 47,027.19

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

14,893.350 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 14,893.35
Base 100.000000 0.00 0.00 0.00 14,893.35

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
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STIF FUND
32,727.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 32,727.25

Base 100.000000 0.00 0.00 0.00 32,727.25

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

2,533.260 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 2,533.26
Base 100.000000 0.00 0.00 0.00 2,533.26

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

70,675.640 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 70,675.64
Base 100.000000 0.00 0.00 0.00 70,675.64

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

313,562.980 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 313,562.98
Base 100.000000 0.00 0.00 0.00 313,562.98

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

174,083.750 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 174,083.75
Base 100.000000 0.00 0.00 0.00 174,083.75

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

5,668.080 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 5,668.08
Base 100.000000 0.00 0.00 0.00 5,668.08

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND
15,950,366.580 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 15,950,366.58

Base 100.000000 0.00 0.00 0.00 15,950,366.58

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

17,202.290 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 17,202.29
Base 100.000000 0.00 0.00 0.00 17,202.29
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86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

774.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 774.00
Base 100.000000 0.00 0.00 0.00 774.00

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

29,687.500 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 29,687.50
Base 100.000000 0.00 0.00 0.00 29,687.50

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

1,137,119.470 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,137,119.47
Base 100.000000 0.00 0.00 0.00 1,137,119.47

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

774,973.450 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 774,973.45
Base 100.000000 0.00 0.00 0.00 774,973.45

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

14,896.330 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 14,896.33
Base 100.000000 0.00 0.00 0.00 14,896.33

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

100,722.270 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 100,722.27
Base 100.000000 0.00 0.00 0.00 100,722.27

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

138,028.630 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 138,028.63
Base 100.000000 0.00 0.00 0.00 138,028.63

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

105,363.090 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 105,363.09
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Base 100.000000 0.00 0.00 0.00 105,363.09

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

106,176.970 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 106,176.97
Base 100.000000 0.00 0.00 0.00 106,176.97

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

2,067.530 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 2,067.53
Base 100.000000 0.00 0.00 0.00 2,067.53

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

300,560.990 1.000000 NHID Local 100.000000 0.00 0.00 0.00 300,560.99
Base 100.000000 0.00 0.00 0.00 300,560.99

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

45,160.270 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 45,160.27
Base 100.000000 0.00 0.00 0.00 45,160.27

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

54,023.540 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 54,023.54
Base 100.000000 0.00 0.00 0.00 54,023.54

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

144,709.980 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 144,709.98
Base 100.000000 0.00 0.00 0.00 144,709.98

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

26,145.000 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 26,145.00
Base 100.000000 0.00 0.00 0.00 26,145.00

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND
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8,424.520 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 8,424.52
Base 100.000000 0.00 0.00 0.00 8,424.52

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

1,514,787.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,514,787.25
Base 100.000000 0.00 0.00 0.00 1,514,787.25

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

69,932.900 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 69,932.90
Base 100.000000 0.00 0.00 0.00 69,932.90

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

1,839,125.570 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,839,125.57
Base 100.000000 0.00 0.00 0.00 1,839,125.57

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

739,727.350 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 739,727.35
Base 100.000000 0.00 0.00 0.00 739,727.35

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

1,310,910.130 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,310,910.13
Base 100.000000 0.00 0.00 0.00 1,310,910.13

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

329,935.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 329,935.95
Base 100.000000 0.00 0.00 0.00 329,935.95

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

105,200.920 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 105,200.92
Base 100.000000 0.00 0.00 0.00 105,200.92

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
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STIF FUND
1,536,694.130 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,536,694.13

Base 100.000000 0.00 0.00 0.00 1,536,694.13

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

79,734.940 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 79,734.94
Base 100.000000 0.00 0.00 0.00 79,734.94

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

280,000.000 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 280,000.00
Base 100.000000 0.00 0.00 0.00 280,000.00

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

241,046.670 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 241,046.67
Base 100.000000 0.00 0.00 0.00 241,046.67

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

78,904.690 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 78,904.69
Base 100.000000 0.00 0.00 0.00 78,904.69

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

74.630 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 74.63
Base 100.000000 0.00 0.00 0.00 74.63

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

447,401.980 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 447,401.98
Base 100.000000 0.00 0.00 0.00 447,401.98

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

213,332.610 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 213,332.61
Base 100.000000 0.00 0.00 0.00 213,332.61
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86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

44,849.690 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 44,849.69
Base 100.000000 0.00 0.00 0.00 44,849.69

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

571,182.530 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 571,182.53
Base 100.000000 0.00 0.00 0.00 571,182.53

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

91,000.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 91,000.00
Base 100.000000 0.00 0.00 0.00 91,000.00

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

3,434.050 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 3,434.05
Base 100.000000 0.00 0.00 0.00 3,434.05

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

1,774.750 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 1,774.75
Base 100.000000 0.00 0.00 0.00 1,774.75

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

56.830 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 56.83
Base 100.000000 0.00 0.00 0.00 56.83

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

32,670.830 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 32,670.83
Base 100.000000 0.00 0.00 0.00 32,670.83

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

3,621.310 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 3,621.31
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 100.000000 0.00 0.00 0.00 3,621.31

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

8,655.230 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 8,655.23
Base 100.000000 0.00 0.00 0.00 8,655.23

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

711,026.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 711,026.75
Base 100.000000 0.00 0.00 0.00 711,026.75

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

696.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 696.00
Base 100.000000 0.00 0.00 0.00 696.00

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

527,137.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 527,137.62
Base 100.000000 0.00 0.00 0.00 527,137.62

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

115,007.820 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 115,007.82
Base 100.000000 0.00 0.00 0.00 115,007.82

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

8,153.330 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 8,153.33
Base 100.000000 0.00 0.00 0.00 8,153.33

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

90,860.520 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 90,860.52
Base 100.000000 0.00 0.00 0.00 90,860.52

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND
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29,792.210 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 29,792.21
Base 100.000000 0.00 0.00 0.00 29,792.21

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

307,670.150 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 307,670.15
Base 100.000000 0.00 0.00 0.00 307,670.15

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

1,016.600 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 1,016.60
Base 100.000000 0.00 0.00 0.00 1,016.60

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

42,577.000 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 42,577.00
Base 100.000000 0.00 0.00 0.00 42,577.00

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

16,126.780 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 16,126.78
Base 100.000000 0.00 0.00 0.00 16,126.78

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

98,932.990 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 98,932.99
Base 100.000000 0.00 0.00 0.00 98,932.99

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

11,954.360 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 11,954.36
Base 100.000000 0.00 0.00 0.00 11,954.36

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

4,930.390 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 4,930.39
Base 100.000000 0.00 0.00 0.00 4,930.39

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
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STIF FUND
7,289.140 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 7,289.14

Base 100.000000 0.00 0.00 0.00 7,289.14

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

17,066.330 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 17,066.33
Base 100.000000 0.00 0.00 0.00 17,066.33

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

1,781,055.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 1,781,055.00
Base 100.000000 0.00 0.00 0.00 1,781,055.00

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

4,692,222.470 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 4,692,222.47
Base 100.000000 0.00 0.00 0.00 4,692,222.47

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

563,609.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 563,609.75
Base 100.000000 0.00 0.00 0.00 563,609.75

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND
24,854,573.240 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 24,854,573.24

Base 100.000000 0.00 0.00 0.00 24,854,573.24

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

360.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 360.00
Base 100.000000 0.00 0.00 0.00 360.00

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

737,727.570 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 737,727.57
Base 100.000000 0.00 0.00 0.00 737,727.57
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86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

156,264.860 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 156,264.86
Base 100.000000 0.00 0.00 0.00 156,264.86

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

371,392.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 371,392.15
Base 100.000000 0.00 0.00 0.00 371,392.15

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

2,240,625.620 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,240,625.62
Base 100.000000 0.00 0.00 0.00 2,240,625.62

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

52,859.980 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 52,859.98
Base 100.000000 0.00 0.00 0.00 52,859.98

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

7,215.200 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 7,215.20
Base 100.000000 0.00 0.00 0.00 7,215.20

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

11,078.400 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 11,078.40
Base 100.000000 0.00 0.00 0.00 11,078.40

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

108,071.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 108,071.50
Base 100.000000 0.00 0.00 0.00 108,071.50

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

6,982.460 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 6,982.46
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Base 100.000000 0.00 0.00 0.00 6,982.46

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

139,332.040 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 139,332.04
Base 100.000000 0.00 0.00 0.00 139,332.04

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

28,963.710 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 28,963.71
Base 100.000000 0.00 0.00 0.00 28,963.71

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

637,068.300 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 637,068.30
Base 100.000000 0.00 0.00 0.00 637,068.30

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

10,784.370 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 10,784.37
Base 100.000000 0.00 0.00 0.00 10,784.37

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

6,755.940 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 6,755.94
Base 100.000000 0.00 0.00 0.00 6,755.94

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

48,702.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 48,702.00
Base 100.000000 0.00 0.00 0.00 48,702.00

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

154,481.160 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 154,481.16
Base 100.000000 0.00 0.00 0.00 154,481.16

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND
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222,978.000 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 222,978.00
Base 100.000000 0.00 0.00 0.00 222,978.00

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

290,506.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 290,506.75
Base 100.000000 0.00 0.00 0.00 290,506.75

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

29,786.260 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 29,786.26
Base 100.000000 0.00 0.00 0.00 29,786.26

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

1,635,394.590 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 1,635,394.59
Base 100.000000 0.00 0.00 0.00 1,635,394.59

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

625,764.180 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 625,764.18
Base 100.000000 0.00 0.00 0.00 625,764.18

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

72,896.940 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 72,896.94
Base 100.000000 0.00 0.00 0.00 72,896.94

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

105,702.230 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 105,702.23
Base 100.000000 0.00 0.00 0.00 105,702.23

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

9,525.600 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 9,525.60
Base 100.000000 0.00 0.00 0.00 9,525.60

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
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STIF FUND
75,594.930 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 75,594.93

Base 100.000000 0.00 0.00 0.00 75,594.93

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

598,990.740 1.000000 NHID Local 100.000000 0.00 0.00 0.00 598,990.74
Base 100.000000 0.00 0.00 0.00 598,990.74

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

234,430.590 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 234,430.59
Base 100.000000 0.00 0.00 0.00 234,430.59

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

264.000 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 264.00
Base 100.000000 0.00 0.00 0.00 264.00

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

186,481.750 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 186,481.75
Base 100.000000 0.00 0.00 0.00 186,481.75

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

412,658.630 1.000000 NHID Local 100.000000 0.00 0.00 0.00 412,658.63
Base 100.000000 0.00 0.00 0.00 412,658.63

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

1,642.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 1,642.50
Base 100.000000 0.00 0.00 0.00 1,642.50

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

10,403.290 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 10,403.29
Base 100.000000 0.00 0.00 0.00 10,403.29

Prepared by State StreetPage 60



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

2,127.530 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 2,127.53
Base 100.000000 0.00 0.00 0.00 2,127.53

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

666,899.800 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 666,899.80
Base 100.000000 0.00 0.00 0.00 666,899.80

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

47,754.730 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 47,754.73
Base 100.000000 0.00 0.00 0.00 47,754.73

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

1,176,739.500 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,176,739.50
Base 100.000000 0.00 0.00 0.00 1,176,739.50

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

48,275.760 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 48,275.76
Base 100.000000 0.00 0.00 0.00 48,275.76

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

70,078.140 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 70,078.14
Base 100.000000 0.00 0.00 0.00 70,078.14

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

8,776.290 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 8,776.29
Base 100.000000 0.00 0.00 0.00 8,776.29

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

3,199.930 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 3,199.93
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Base 100.000000 0.00 0.00 0.00 3,199.93

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

12,445.500 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 12,445.50
Base 100.000000 0.00 0.00 0.00 12,445.50

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

86,302.800 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 86,302.80
Base 100.000000 0.00 0.00 0.00 86,302.80

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

2,232.380 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 2,232.38
Base 100.000000 0.00 0.00 0.00 2,232.38

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

169,445.460 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 169,445.46
Base 100.000000 0.00 0.00 0.00 169,445.46

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

1,657,387.960 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,657,387.96
Base 100.000000 0.00 0.00 0.00 1,657,387.96

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

1,413,760.590 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 1,413,760.59
Base 100.000000 0.00 0.00 0.00 1,413,760.59

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

1,484,588.880 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,484,588.88
Base 100.000000 0.00 0.00 0.00 1,484,588.88

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND
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988,742.190 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 988,742.19
Base 100.000000 0.00 0.00 0.00 988,742.19

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

146,575.510 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 146,575.51
Base 100.000000 0.00 0.00 0.00 146,575.51

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

9,627.900 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 9,627.90
Base 100.000000 0.00 0.00 0.00 9,627.90

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

68,377.830 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 68,377.83
Base 100.000000 0.00 0.00 0.00 68,377.83

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

61,475.280 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 61,475.28
Base 100.000000 0.00 0.00 0.00 61,475.28

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

375.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 375.00
Base 100.000000 0.00 0.00 0.00 375.00

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

280,935.180 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 280,935.18
Base 100.000000 0.00 0.00 0.00 280,935.18

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

392,820.140 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 392,820.14
Base 100.000000 0.00 0.00 0.00 392,820.14

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
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STIF FUND
1,277.150 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,277.15

Base 100.000000 0.00 0.00 0.00 1,277.15

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

816,091.700 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 816,091.70
Base 100.000000 0.00 0.00 0.00 816,091.70

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

4,752,846.500 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 4,752,846.50
Base 100.000000 0.00 0.00 0.00 4,752,846.50

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

109,758.980 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 109,758.98
Base 100.000000 0.00 0.00 0.00 109,758.98

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

6,978.800 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 6,978.80
Base 100.000000 0.00 0.00 0.00 6,978.80

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

654,171.540 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 654,171.54
Base 100.000000 0.00 0.00 0.00 654,171.54

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

242,780.120 1.000000 NHID Local 100.000000 0.00 0.00 0.00 242,780.12
Base 100.000000 0.00 0.00 0.00 242,780.12

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

3,850.520 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 3,850.52
Base 100.000000 0.00 0.00 0.00 3,850.52
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86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

143,226.820 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 143,226.82
Base 100.000000 0.00 0.00 0.00 143,226.82

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

473,570.450 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 473,570.45
Base 100.000000 0.00 0.00 0.00 473,570.45

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

1,008,843.640 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,008,843.64
Base 100.000000 0.00 0.00 0.00 1,008,843.64

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

31,745.090 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 31,745.09
Base 100.000000 0.00 0.00 0.00 31,745.09

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

26,664.600 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 26,664.60
Base 100.000000 0.00 0.00 0.00 26,664.60

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

28,209.050 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 28,209.05
Base 100.000000 0.00 0.00 0.00 28,209.05

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

12,079.750 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 12,079.75
Base 100.000000 0.00 0.00 0.00 12,079.75

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

446,828.520 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 446,828.52
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Base 100.000000 0.00 0.00 0.00 446,828.52

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

369,075.490 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 369,075.49
Base 100.000000 0.00 0.00 0.00 369,075.49

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

6,531.060 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 6,531.06
Base 100.000000 0.00 0.00 0.00 6,531.06

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

78,921.480 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 78,921.48
Base 100.000000 0.00 0.00 0.00 78,921.48

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

84,374.060 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 84,374.06
Base 100.000000 0.00 0.00 0.00 84,374.06

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

37,346.090 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 37,346.09
Base 100.000000 0.00 0.00 0.00 37,346.09

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

28,184.960 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 28,184.96
Base 100.000000 0.00 0.00 0.00 28,184.96

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

8,831.630 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 8,831.63
Base 100.000000 0.00 0.00 0.00 8,831.63

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND
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542,240.600 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 542,240.60
Base 100.000000 0.00 0.00 0.00 542,240.60

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

1,393,660.560 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,393,660.56
Base 100.000000 0.00 0.00 0.00 1,393,660.56

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

1,270,016.510 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,270,016.51
Base 100.000000 0.00 0.00 0.00 1,270,016.51

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

1,599.800 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,599.80
Base 100.000000 0.00 0.00 0.00 1,599.80

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

452,368.350 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 452,368.35
Base 100.000000 0.00 0.00 0.00 452,368.35

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

82,701.250 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 82,701.25
Base 100.000000 0.00 0.00 0.00 82,701.25

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

2,144,555.530 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,144,555.53
Base 100.000000 0.00 0.00 0.00 2,144,555.53

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

9,470.050 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 9,470.05
Base 100.000000 0.00 0.00 0.00 9,470.05

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
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STIF FUND
1,179,144.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,179,144.61

Base 100.000000 0.00 0.00 0.00 1,179,144.61

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

2,270,549.930 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,270,549.93
Base 100.000000 0.00 0.00 0.00 2,270,549.93

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

53,520.900 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 53,520.90
Base 100.000000 0.00 0.00 0.00 53,520.90

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

8,030.300 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 8,030.30
Base 100.000000 0.00 0.00 0.00 8,030.30

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

1,142.330 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,142.33
Base 100.000000 0.00 0.00 0.00 1,142.33

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

1,425,294.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,425,294.33
Base 100.000000 0.00 0.00 0.00 1,425,294.33

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

1,358.960 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,358.96
Base 100.000000 0.00 0.00 0.00 1,358.96

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

52,638.820 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 52,638.82
Base 100.000000 0.00 0.00 0.00 52,638.82
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86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

21,658.930 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 21,658.93
Base 100.000000 0.00 0.00 0.00 21,658.93

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

23,113.890 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 23,113.89
Base 100.000000 0.00 0.00 0.00 23,113.89

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

12,194.520 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 12,194.52
Base 100.000000 0.00 0.00 0.00 12,194.52

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

861,626.430 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 861,626.43
Base 100.000000 0.00 0.00 0.00 861,626.43

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

59,297.910 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 59,297.91
Base 100.000000 0.00 0.00 0.00 59,297.91

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

118,959.060 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 118,959.06
Base 100.000000 0.00 0.00 0.00 118,959.06

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

1,780,703.490 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,780,703.49
Base 100.000000 0.00 0.00 0.00 1,780,703.49

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

788,421.680 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 788,421.68
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Base 100.000000 0.00 0.00 0.00 788,421.68

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

1,988.920 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 1,988.92
Base 100.000000 0.00 0.00 0.00 1,988.92

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

87,277.930 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 87,277.93
Base 100.000000 0.00 0.00 0.00 87,277.93

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

441,763.060 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 441,763.06
Base 100.000000 0.00 0.00 0.00 441,763.06

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

79,562.500 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 79,562.50
Base 100.000000 0.00 0.00 0.00 79,562.50

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

572,154.950 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 572,154.95
Base 100.000000 0.00 0.00 0.00 572,154.95

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

10,068.140 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 10,068.14
Base 100.000000 0.00 0.00 0.00 10,068.14

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

4,061,583.950 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 4,061,583.95
Base 100.000000 0.00 0.00 0.00 4,061,583.95

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND
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2,628,187.500 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,628,187.50
Base 100.000000 0.00 0.00 0.00 2,628,187.50

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

70,392.170 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 70,392.17
Base 100.000000 0.00 0.00 0.00 70,392.17

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

59,268.330 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 59,268.33
Base 100.000000 0.00 0.00 0.00 59,268.33

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

798,112.300 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 798,112.30
Base 100.000000 0.00 0.00 0.00 798,112.30

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

217,103.840 1.000000 NHID Local 100.000000 0.00 0.00 0.00 217,103.84
Base 100.000000 0.00 0.00 0.00 217,103.84

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

30,485.190 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 30,485.19
Base 100.000000 0.00 0.00 0.00 30,485.19

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

28,609.450 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 28,609.45
Base 100.000000 0.00 0.00 0.00 28,609.45

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

28,023.400 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 28,023.40
Base 100.000000 0.00 0.00 0.00 28,023.40

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
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STIF FUND
85,391.490 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 85,391.49

Base 100.000000 0.00 0.00 0.00 85,391.49

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

332,125.960 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 332,125.96
Base 100.000000 0.00 0.00 0.00 332,125.96

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

1,089,897.870 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,089,897.87
Base 100.000000 0.00 0.00 0.00 1,089,897.87

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

181,483.250 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 181,483.25
Base 100.000000 0.00 0.00 0.00 181,483.25

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

626.880 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 626.88
Base 100.000000 0.00 0.00 0.00 626.88

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

2,986,406.250 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,986,406.25
Base 100.000000 0.00 0.00 0.00 2,986,406.25

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

380,250.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 380,250.00
Base 100.000000 0.00 0.00 0.00 380,250.00

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

17,574.500 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 17,574.50
Base 100.000000 0.00 0.00 0.00 17,574.50
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86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND
15,000,000.000 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 15,000,000.00

Base 100.000000 0.00 0.00 0.00 15,000,000.00

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

107,672.190 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 107,672.19
Base 100.000000 0.00 0.00 0.00 107,672.19

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

2,036,670.100 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,036,670.10
Base 100.000000 0.00 0.00 0.00 2,036,670.10

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

84,926.320 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 84,926.32
Base 100.000000 0.00 0.00 0.00 84,926.32

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

0.080 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 0.08
Base 100.000000 0.00 0.00 0.00 0.08

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

7,685.560 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 7,685.56
Base 100.000000 0.00 0.00 0.00 7,685.56

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

1,350.880 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,350.88
Base 100.000000 0.00 0.00 0.00 1,350.88

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

26,698.210 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 26,698.21
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Base 100.000000 0.00 0.00 0.00 26,698.21

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

113,233.930 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 113,233.93
Base 100.000000 0.00 0.00 0.00 113,233.93

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

1,279.370 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 1,279.37
Base 100.000000 0.00 0.00 0.00 1,279.37

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

421.750 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 421.75
Base 100.000000 0.00 0.00 0.00 421.75

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

24,172.120 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 24,172.12
Base 100.000000 0.00 0.00 0.00 24,172.12

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

289,432.280 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 289,432.28
Base 100.000000 0.00 0.00 0.00 289,432.28

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

384,719.310 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 384,719.31
Base 100.000000 0.00 0.00 0.00 384,719.31

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

1,157,037.840 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 1,157,037.84
Base 100.000000 0.00 0.00 0.00 1,157,037.84

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND
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185.440 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 185.44
Base 100.000000 0.00 0.00 0.00 185.44

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

197.710 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 197.71
Base 100.000000 0.00 0.00 0.00 197.71

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

883,618.560 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 883,618.56
Base 100.000000 0.00 0.00 0.00 883,618.56

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

375.630 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 375.63
Base 100.000000 0.00 0.00 0.00 375.63

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

751,365.610 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 751,365.61
Base 100.000000 0.00 0.00 0.00 751,365.61

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

449,603.630 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 449,603.63
Base 100.000000 0.00 0.00 0.00 449,603.63

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

202,305.590 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 202,305.59
Base 100.000000 0.00 0.00 0.00 202,305.59

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

69,118.580 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 69,118.58
Base 100.000000 0.00 0.00 0.00 69,118.58

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
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STIF FUND
134,093.670 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 134,093.67

Base 100.000000 0.00 0.00 0.00 134,093.67

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

17,832.940 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 17,832.94
Base 100.000000 0.00 0.00 0.00 17,832.94

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

100.840 1.000000 NHID Local 100.000000 0.00 0.00 0.00 100.84
Base 100.000000 0.00 0.00 0.00 100.84

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

86,765.930 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 86,765.93
Base 100.000000 0.00 0.00 0.00 86,765.93

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

4,010.280 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 4,010.28
Base 100.000000 0.00 0.00 0.00 4,010.28

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

739,665.100 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 739,665.10
Base 100.000000 0.00 0.00 0.00 739,665.10

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

510,998.070 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 510,998.07
Base 100.000000 0.00 0.00 0.00 510,998.07

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

178,130.610 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 178,130.61
Base 100.000000 0.00 0.00 0.00 178,130.61

Prepared by State StreetPage 76



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

2,674,480.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 2,674,480.00
Base 100.000000 0.00 0.00 0.00 2,674,480.00

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

719,803.490 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 719,803.49
Base 100.000000 0.00 0.00 0.00 719,803.49

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

50,342.260 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 50,342.26
Base 100.000000 0.00 0.00 0.00 50,342.26

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

196,895.430 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 196,895.43
Base 100.000000 0.00 0.00 0.00 196,895.43

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

1,052,086.070 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,052,086.07
Base 100.000000 0.00 0.00 0.00 1,052,086.07

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

60,704.350 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 60,704.35
Base 100.000000 0.00 0.00 0.00 60,704.35

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

76,826.810 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 76,826.81
Base 100.000000 0.00 0.00 0.00 76,826.81

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

208,861.000 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 208,861.00
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Base 100.000000 0.00 0.00 0.00 208,861.00

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

146,584.180 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 146,584.18
Base 100.000000 0.00 0.00 0.00 146,584.18

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

9,574.530 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 9,574.53
Base 100.000000 0.00 0.00 0.00 9,574.53

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

378,226.750 1.000000 NHID Local 100.000000 0.00 0.00 0.00 378,226.75
Base 100.000000 0.00 0.00 0.00 378,226.75

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

37,110.560 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 37,110.56
Base 100.000000 0.00 0.00 0.00 37,110.56

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

997,466.820 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 997,466.82
Base 100.000000 0.00 0.00 0.00 997,466.82

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

15,563.560 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 15,563.56
Base 100.000000 0.00 0.00 0.00 15,563.56

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

31,542.240 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 31,542.24
Base 100.000000 0.00 0.00 0.00 31,542.24

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND
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380,214.340 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 380,214.34
Base 100.000000 0.00 0.00 0.00 380,214.34

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

5,320.910 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 5,320.91
Base 100.000000 0.00 0.00 0.00 5,320.91

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

58,875.410 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 58,875.41
Base 100.000000 0.00 0.00 0.00 58,875.41

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

1,092.130 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,092.13
Base 100.000000 0.00 0.00 0.00 1,092.13

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

490.990 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 490.99
Base 100.000000 0.00 0.00 0.00 490.99

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

2,711.830 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,711.83
Base 100.000000 0.00 0.00 0.00 2,711.83

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

5,064.220 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,064.22
Base 100.000000 0.00 0.00 0.00 5,064.22

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

104,009.720 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 104,009.72
Base 100.000000 0.00 0.00 0.00 104,009.72

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
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STIF FUND
61,189.820 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 61,189.82

Base 100.000000 0.00 0.00 0.00 61,189.82

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

14,794.180 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 14,794.18
Base 100.000000 0.00 0.00 0.00 14,794.18

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

7,529.250 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 7,529.25
Base 100.000000 0.00 0.00 0.00 7,529.25

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

1,003.980 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 1,003.98
Base 100.000000 0.00 0.00 0.00 1,003.98

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

207,141.080 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 207,141.08
Base 100.000000 0.00 0.00 0.00 207,141.08

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

218,609.280 1.000000 NHID Local 100.000000 0.00 0.00 0.00 218,609.28
Base 100.000000 0.00 0.00 0.00 218,609.28

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

5,033.610 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 5,033.61
Base 100.000000 0.00 0.00 0.00 5,033.61

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

1,108,717.590 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,108,717.59
Base 100.000000 0.00 0.00 0.00 1,108,717.59
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86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

3,230.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 3,230.00
Base 100.000000 0.00 0.00 0.00 3,230.00

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

5,203.300 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 5,203.30
Base 100.000000 0.00 0.00 0.00 5,203.30

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

17,280.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 17,280.00
Base 100.000000 0.00 0.00 0.00 17,280.00

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

12,950.800 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 12,950.80
Base 100.000000 0.00 0.00 0.00 12,950.80

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

589,022.370 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 589,022.37
Base 100.000000 0.00 0.00 0.00 589,022.37

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

1,982,587.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,982,587.00
Base 100.000000 0.00 0.00 0.00 1,982,587.00

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

416,688.790 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 416,688.79
Base 100.000000 0.00 0.00 0.00 416,688.79

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

300,870.370 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 300,870.37
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Base 100.000000 0.00 0.00 0.00 300,870.37

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

234,323.630 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 234,323.63
Base 100.000000 0.00 0.00 0.00 234,323.63

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

43,854.990 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 43,854.99
Base 100.000000 0.00 0.00 0.00 43,854.99

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

480,010.380 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 480,010.38
Base 100.000000 0.00 0.00 0.00 480,010.38

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

864,235.640 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 864,235.64
Base 100.000000 0.00 0.00 0.00 864,235.64

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

605,124.440 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 605,124.44
Base 100.000000 0.00 0.00 0.00 605,124.44

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

9,343.700 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 9,343.70
Base 100.000000 0.00 0.00 0.00 9,343.70

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

6,516.240 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 6,516.24
Base 100.000000 0.00 0.00 0.00 6,516.24

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND
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162,950.650 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 162,950.65
Base 100.000000 0.00 0.00 0.00 162,950.65

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

8,140.730 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 8,140.73
Base 100.000000 0.00 0.00 0.00 8,140.73

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

587,009.010 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 587,009.01
Base 100.000000 0.00 0.00 0.00 587,009.01

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

1,262,690.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 1,262,690.00
Base 100.000000 0.00 0.00 0.00 1,262,690.00

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

66,828.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 66,828.00
Base 100.000000 0.00 0.00 0.00 66,828.00

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

2,148,501.990 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,148,501.99
Base 100.000000 0.00 0.00 0.00 2,148,501.99

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

25,668.290 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 25,668.29
Base 100.000000 0.00 0.00 0.00 25,668.29

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

2,117,082.210 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,117,082.21
Base 100.000000 0.00 0.00 0.00 2,117,082.21

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
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STIF FUND
6,670.300 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 6,670.30

Base 100.000000 0.00 0.00 0.00 6,670.30

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

41,822.500 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 41,822.50
Base 100.000000 0.00 0.00 0.00 41,822.50

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

440,519.030 1.000000 NHID Local 100.000000 0.00 0.00 0.00 440,519.03
Base 100.000000 0.00 0.00 0.00 440,519.03

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

190,448.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 190,448.50
Base 100.000000 0.00 0.00 0.00 190,448.50

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

151,075.840 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 151,075.84
Base 100.000000 0.00 0.00 0.00 151,075.84

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

7,837.760 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 7,837.76
Base 100.000000 0.00 0.00 0.00 7,837.76

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

9,829.760 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 9,829.76
Base 100.000000 0.00 0.00 0.00 9,829.76

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

156,483.480 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 156,483.48
Base 100.000000 0.00 0.00 0.00 156,483.48
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86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

501,047.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 501,047.50
Base 100.000000 0.00 0.00 0.00 501,047.50

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

61,814.160 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 61,814.16
Base 100.000000 0.00 0.00 0.00 61,814.16

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

235,715.850 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 235,715.85
Base 100.000000 0.00 0.00 0.00 235,715.85

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

7,116.800 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 7,116.80
Base 100.000000 0.00 0.00 0.00 7,116.80

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

839.200 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 839.20
Base 100.000000 0.00 0.00 0.00 839.20

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

428.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 428.00
Base 100.000000 0.00 0.00 0.00 428.00

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

3,800.830 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,800.83
Base 100.000000 0.00 0.00 0.00 3,800.83

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

243,857.630 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 243,857.63
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Base 100.000000 0.00 0.00 0.00 243,857.63

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND
26,481,408.860 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 26,481,408.86

Base 100.000000 0.00 0.00 0.00 26,481,408.86

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

28,775.000 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 28,775.00
Base 100.000000 0.00 0.00 0.00 28,775.00

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

3,238.010 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 3,238.01
Base 100.000000 0.00 0.00 0.00 3,238.01

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

273,158.160 1.000000 NHID Local 100.000000 0.00 0.00 0.00 273,158.16
Base 100.000000 0.00 0.00 0.00 273,158.16

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

1,941.950 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 1,941.95
Base 100.000000 0.00 0.00 0.00 1,941.95

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

1,140,396.720 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,140,396.72
Base 100.000000 0.00 0.00 0.00 1,140,396.72

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

2,425,674.450 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 2,425,674.45
Base 100.000000 0.00 0.00 0.00 2,425,674.45

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND
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37,764.820 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 37,764.82
Base 100.000000 0.00 0.00 0.00 37,764.82

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

10,821.970 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 10,821.97
Base 100.000000 0.00 0.00 0.00 10,821.97

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

84,243.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 84,243.00
Base 100.000000 0.00 0.00 0.00 84,243.00

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

30,203.040 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 30,203.04
Base 100.000000 0.00 0.00 0.00 30,203.04

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

120.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 120.00
Base 100.000000 0.00 0.00 0.00 120.00

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

979,107.390 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 979,107.39
Base 100.000000 0.00 0.00 0.00 979,107.39

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

100,625.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 100,625.00
Base 100.000000 0.00 0.00 0.00 100,625.00

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

2,259,437.810 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,259,437.81
Base 100.000000 0.00 0.00 0.00 2,259,437.81

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
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STIF FUND
445,500.080 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 445,500.08

Base 100.000000 0.00 0.00 0.00 445,500.08

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

945,000.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 945,000.00
Base 100.000000 0.00 0.00 0.00 945,000.00

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

102,992.740 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 102,992.74
Base 100.000000 0.00 0.00 0.00 102,992.74

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

497,322.690 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 497,322.69
Base 100.000000 0.00 0.00 0.00 497,322.69

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

19,421.900 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 19,421.90
Base 100.000000 0.00 0.00 0.00 19,421.90

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

3,894.080 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 3,894.08
Base 100.000000 0.00 0.00 0.00 3,894.08

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

30,922.360 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 30,922.36
Base 100.000000 0.00 0.00 0.00 30,922.36

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

1,507.350 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 1,507.35
Base 100.000000 0.00 0.00 0.00 1,507.35
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86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

1,162,537.070 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,162,537.07
Base 100.000000 0.00 0.00 0.00 1,162,537.07

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

8,882.000 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 8,882.00
Base 100.000000 0.00 0.00 0.00 8,882.00

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

673,852.460 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 673,852.46
Base 100.000000 0.00 0.00 0.00 673,852.46

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

427,157.300 1.000000 NHID Local 100.000000 0.00 0.00 0.00 427,157.30
Base 100.000000 0.00 0.00 0.00 427,157.30

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

37,431.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 37,431.50
Base 100.000000 0.00 0.00 0.00 37,431.50

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

11,258.240 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 11,258.24
Base 100.000000 0.00 0.00 0.00 11,258.24

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

296,924.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 296,924.00
Base 100.000000 0.00 0.00 0.00 296,924.00

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

387,948.170 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 387,948.17
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Base 100.000000 0.00 0.00 0.00 387,948.17

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

2,023.700 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 2,023.70
Base 100.000000 0.00 0.00 0.00 2,023.70

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

2,570,742.410 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,570,742.41
Base 100.000000 0.00 0.00 0.00 2,570,742.41

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

3,589,661.180 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,589,661.18
Base 100.000000 0.00 0.00 0.00 3,589,661.18

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

1,015,882.050 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,015,882.05
Base 100.000000 0.00 0.00 0.00 1,015,882.05

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

14,532.900 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 14,532.90
Base 100.000000 0.00 0.00 0.00 14,532.90

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

6,928.810 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 6,928.81
Base 100.000000 0.00 0.00 0.00 6,928.81

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

6,822.960 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 6,822.96
Base 100.000000 0.00 0.00 0.00 6,822.96

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND
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15,883.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 15,883.00
Base 100.000000 0.00 0.00 0.00 15,883.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

5,882,542.810 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 5,882,542.81
Base 100.000000 0.00 0.00 0.00 5,882,542.81

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

3,303,975.770 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,303,975.77
Base 100.000000 0.00 0.00 0.00 3,303,975.77

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND
35,085,248.940 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 35,085,248.94

Base 100.000000 0.00 0.00 0.00 35,085,248.94

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

33,788.000 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 33,788.00
Base 100.000000 0.00 0.00 0.00 33,788.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

4,529.980 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 4,529.98
Base 100.000000 0.00 0.00 0.00 4,529.98

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

2,145,550.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 2,145,550.00
Base 100.000000 0.00 0.00 0.00 2,145,550.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

2,411.000 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 2,411.00
Base 100.000000 0.00 0.00 0.00 2,411.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
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STIF FUND
61,642.360 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 61,642.36

Base 100.000000 0.00 0.00 0.00 61,642.36

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

2,126.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 2,126.00
Base 100.000000 0.00 0.00 0.00 2,126.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

723,077.000 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 723,077.00
Base 100.000000 0.00 0.00 0.00 723,077.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

189,242.460 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 189,242.46
Base 100.000000 0.00 0.00 0.00 189,242.46

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

37,598.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 37,598.00
Base 100.000000 0.00 0.00 0.00 37,598.00

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

178,289.590 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 178,289.59
Base 100.000000 0.00 0.00 0.00 178,289.59

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

2,092,652.600 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,092,652.60
Base 100.000000 0.00 0.00 0.00 2,092,652.60

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

82,297.810 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 82,297.81
Base 100.000000 0.00 0.00 0.00 82,297.81
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86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

55,777.000 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 55,777.00
Base 100.000000 0.00 0.00 0.00 55,777.00

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

2,623.500 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 2,623.50
Base 100.000000 0.00 0.00 0.00 2,623.50

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

27,994.130 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 27,994.13
Base 100.000000 0.00 0.00 0.00 27,994.13

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

3,299.750 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 3,299.75
Base 100.000000 0.00 0.00 0.00 3,299.75

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

6,887.700 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 6,887.70
Base 100.000000 0.00 0.00 0.00 6,887.70

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

537,445.070 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 537,445.07
Base 100.000000 0.00 0.00 0.00 537,445.07

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

795,522.030 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 795,522.03
Base 100.000000 0.00 0.00 0.00 795,522.03

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

4,551.800 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 4,551.80
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Base 100.000000 0.00 0.00 0.00 4,551.80

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

3,427.500 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 3,427.50
Base 100.000000 0.00 0.00 0.00 3,427.50

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

2,046,860.190 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,046,860.19
Base 100.000000 0.00 0.00 0.00 2,046,860.19

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

1,447,773.740 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 1,447,773.74
Base 100.000000 0.00 0.00 0.00 1,447,773.74

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

2,750,376.080 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,750,376.08
Base 100.000000 0.00 0.00 0.00 2,750,376.08

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

3,161.270 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 3,161.27
Base 100.000000 0.00 0.00 0.00 3,161.27

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

5,973.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,973.14
Base 100.000000 0.00 0.00 0.00 5,973.14

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

1,016,774.260 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,016,774.26
Base 100.000000 0.00 0.00 0.00 1,016,774.26

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND
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43,091.820 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 43,091.82
Base 100.000000 0.00 0.00 0.00 43,091.82

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

69,102.960 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 69,102.96
Base 100.000000 0.00 0.00 0.00 69,102.96

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

7,537.500 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 7,537.50
Base 100.000000 0.00 0.00 0.00 7,537.50

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

20,273.320 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 20,273.32
Base 100.000000 0.00 0.00 0.00 20,273.32

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

8,081.750 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 8,081.75
Base 100.000000 0.00 0.00 0.00 8,081.75

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

2,965.650 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 2,965.65
Base 100.000000 0.00 0.00 0.00 2,965.65

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

172,488.960 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 172,488.96
Base 100.000000 0.00 0.00 0.00 172,488.96

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

140,825.300 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 140,825.30
Base 100.000000 0.00 0.00 0.00 140,825.30

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
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STIF FUND
127,903.230 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 127,903.23

Base 100.000000 0.00 0.00 0.00 127,903.23

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

139,407.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 139,407.75
Base 100.000000 0.00 0.00 0.00 139,407.75

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

3,975.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 3,975.00
Base 100.000000 0.00 0.00 0.00 3,975.00

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

232,330.620 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 232,330.62
Base 100.000000 0.00 0.00 0.00 232,330.62

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

112,926.250 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 112,926.25
Base 100.000000 0.00 0.00 0.00 112,926.25

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

14,847.000 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 14,847.00
Base 100.000000 0.00 0.00 0.00 14,847.00

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

171,361.070 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 171,361.07
Base 100.000000 0.00 0.00 0.00 171,361.07

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

12,875.350 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 12,875.35
Base 100.000000 0.00 0.00 0.00 12,875.35
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86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

325,925.480 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 325,925.48
Base 100.000000 0.00 0.00 0.00 325,925.48

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

704,767.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 704,767.75
Base 100.000000 0.00 0.00 0.00 704,767.75

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

628,907.990 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 628,907.99
Base 100.000000 0.00 0.00 0.00 628,907.99

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

247,731.170 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 247,731.17
Base 100.000000 0.00 0.00 0.00 247,731.17

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

9,173,317.030 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 9,173,317.03
Base 100.000000 0.00 0.00 0.00 9,173,317.03

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

564,751.160 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 564,751.16
Base 100.000000 0.00 0.00 0.00 564,751.16

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

511.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 511.84
Base 100.000000 0.00 0.00 0.00 511.84

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

113,231.220 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 113,231.22
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Base 100.000000 0.00 0.00 0.00 113,231.22

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

33,935.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 33,935.00
Base 100.000000 0.00 0.00 0.00 33,935.00

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

11,314.940 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 11,314.94
Base 100.000000 0.00 0.00 0.00 11,314.94

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

20,539.530 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 20,539.53
Base 100.000000 0.00 0.00 0.00 20,539.53

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

39,540.450 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 39,540.45
Base 100.000000 0.00 0.00 0.00 39,540.45

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

5,557,408.360 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 5,557,408.36
Base 100.000000 0.00 0.00 0.00 5,557,408.36

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

13,475.080 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 13,475.08
Base 100.000000 0.00 0.00 0.00 13,475.08

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

35,457.500 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 35,457.50
Base 100.000000 0.00 0.00 0.00 35,457.50

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND
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12,221.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 12,221.25
Base 100.000000 0.00 0.00 0.00 12,221.25

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

9,843.330 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 9,843.33
Base 100.000000 0.00 0.00 0.00 9,843.33

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

235,441.910 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 235,441.91
Base 100.000000 0.00 0.00 0.00 235,441.91

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

1,550.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 1,550.00
Base 100.000000 0.00 0.00 0.00 1,550.00

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

85,808.570 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 85,808.57
Base 100.000000 0.00 0.00 0.00 85,808.57

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

152,792.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 152,792.75
Base 100.000000 0.00 0.00 0.00 152,792.75

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

556,379.810 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 556,379.81
Base 100.000000 0.00 0.00 0.00 556,379.81

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

19,353.440 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 19,353.44
Base 100.000000 0.00 0.00 0.00 19,353.44

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
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STIF FUND
27,221.650 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 27,221.65

Base 100.000000 0.00 0.00 0.00 27,221.65

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

11,396.660 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 11,396.66
Base 100.000000 0.00 0.00 0.00 11,396.66

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

25,404.590 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 25,404.59
Base 100.000000 0.00 0.00 0.00 25,404.59

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

463,925.560 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 463,925.56
Base 100.000000 0.00 0.00 0.00 463,925.56

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

70,643.230 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 70,643.23
Base 100.000000 0.00 0.00 0.00 70,643.23

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

15,986.780 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 15,986.78
Base 100.000000 0.00 0.00 0.00 15,986.78

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

23,398.630 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 23,398.63
Base 100.000000 0.00 0.00 0.00 23,398.63

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

27,601.390 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 27,601.39
Base 100.000000 0.00 0.00 0.00 27,601.39
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86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

651,712.400 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 651,712.40
Base 100.000000 0.00 0.00 0.00 651,712.40

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

261,695.750 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 261,695.75
Base 100.000000 0.00 0.00 0.00 261,695.75

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

26,847.100 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 26,847.10
Base 100.000000 0.00 0.00 0.00 26,847.10

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

2,829,804.320 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,829,804.32
Base 100.000000 0.00 0.00 0.00 2,829,804.32

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

117,145.780 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 117,145.78
Base 100.000000 0.00 0.00 0.00 117,145.78

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

1,189,640.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,189,640.37
Base 100.000000 0.00 0.00 0.00 1,189,640.37

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

21,984.340 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 21,984.34
Base 100.000000 0.00 0.00 0.00 21,984.34

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

2,330.700 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 2,330.70
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Base 100.000000 0.00 0.00 0.00 2,330.70

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

284,781.360 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 284,781.36
Base 100.000000 0.00 0.00 0.00 284,781.36

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

9,693.830 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 9,693.83
Base 100.000000 0.00 0.00 0.00 9,693.83

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

33,784.460 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 33,784.46
Base 100.000000 0.00 0.00 0.00 33,784.46

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

450,658.620 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 450,658.62
Base 100.000000 0.00 0.00 0.00 450,658.62

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

211,481.630 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 211,481.63
Base 100.000000 0.00 0.00 0.00 211,481.63

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

1,514,741.060 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,514,741.06
Base 100.000000 0.00 0.00 0.00 1,514,741.06

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

11,890.580 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 11,890.58
Base 100.000000 0.00 0.00 0.00 11,890.58

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND
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2,192,752.600 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,192,752.60
Base 100.000000 0.00 0.00 0.00 2,192,752.60

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

5,225,908.780 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,225,908.78
Base 100.000000 0.00 0.00 0.00 5,225,908.78

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

10,728.730 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 10,728.73
Base 100.000000 0.00 0.00 0.00 10,728.73

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

22,855.770 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 22,855.77
Base 100.000000 0.00 0.00 0.00 22,855.77

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

633,779.440 1.000000 NHID Local 100.000000 0.00 0.00 0.00 633,779.44
Base 100.000000 0.00 0.00 0.00 633,779.44

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

35,710.360 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 35,710.36
Base 100.000000 0.00 0.00 0.00 35,710.36

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

79,285.710 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 79,285.71
Base 100.000000 0.00 0.00 0.00 79,285.71

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

28,984.200 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 28,984.20
Base 100.000000 0.00 0.00 0.00 28,984.20

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
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STIF FUND
275,520.640 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 275,520.64

Base 100.000000 0.00 0.00 0.00 275,520.64

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

24,224.370 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 24,224.37
Base 100.000000 0.00 0.00 0.00 24,224.37

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

244,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 244,000.00
Base 100.000000 0.00 0.00 0.00 244,000.00

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

39,042.130 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 39,042.13
Base 100.000000 0.00 0.00 0.00 39,042.13

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

336,982.270 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 336,982.27
Base 100.000000 0.00 0.00 0.00 336,982.27

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

21,236.400 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 21,236.40
Base 100.000000 0.00 0.00 0.00 21,236.40

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

73,199.200 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 73,199.20
Base 100.000000 0.00 0.00 0.00 73,199.20

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

217,878.330 1.000000 NHID Local 100.000000 0.00 0.00 0.00 217,878.33
Base 100.000000 0.00 0.00 0.00 217,878.33
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86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

45,272.750 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 45,272.75
Base 100.000000 0.00 0.00 0.00 45,272.75

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

36,815.210 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 36,815.21
Base 100.000000 0.00 0.00 0.00 36,815.21

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

12,450.360 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 12,450.36
Base 100.000000 0.00 0.00 0.00 12,450.36

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

116,338.210 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 116,338.21
Base 100.000000 0.00 0.00 0.00 116,338.21

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

6,696.260 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 6,696.26
Base 100.000000 0.00 0.00 0.00 6,696.26

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

37,626.520 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 37,626.52
Base 100.000000 0.00 0.00 0.00 37,626.52

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

328,110.140 1.000000 NHID Local 100.000000 0.00 0.00 0.00 328,110.14
Base 100.000000 0.00 0.00 0.00 328,110.14

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

13,917.600 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 13,917.60
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Base 100.000000 0.00 0.00 0.00 13,917.60

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

7,140.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 7,140.00
Base 100.000000 0.00 0.00 0.00 7,140.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

30,590.470 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 30,590.47
Base 100.000000 0.00 0.00 0.00 30,590.47

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

10,284.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 10,284.00
Base 100.000000 0.00 0.00 0.00 10,284.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

2,618.500 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 2,618.50
Base 100.000000 0.00 0.00 0.00 2,618.50

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

241.880 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 241.88
Base 100.000000 0.00 0.00 0.00 241.88

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

1,921,793.040 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,921,793.04
Base 100.000000 0.00 0.00 0.00 1,921,793.04

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

27,057.240 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 27,057.24
Base 100.000000 0.00 0.00 0.00 27,057.24

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND
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81,809.660 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 81,809.66
Base 100.000000 0.00 0.00 0.00 81,809.66

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

469,381.430 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 469,381.43
Base 100.000000 0.00 0.00 0.00 469,381.43

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

328,280.070 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 328,280.07
Base 100.000000 0.00 0.00 0.00 328,280.07

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

4,670,413.830 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 4,670,413.83
Base 100.000000 0.00 0.00 0.00 4,670,413.83

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

2,006.610 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 2,006.61
Base 100.000000 0.00 0.00 0.00 2,006.61

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

8,923.660 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 8,923.66
Base 100.000000 0.00 0.00 0.00 8,923.66

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

2,837.390 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 2,837.39
Base 100.000000 0.00 0.00 0.00 2,837.39

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

367,572.810 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 367,572.81
Base 100.000000 0.00 0.00 0.00 367,572.81

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
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STIF FUND
510,791.210 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 510,791.21

Base 100.000000 0.00 0.00 0.00 510,791.21

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

686,253.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 686,253.75
Base 100.000000 0.00 0.00 0.00 686,253.75

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

69,247.050 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 69,247.05
Base 100.000000 0.00 0.00 0.00 69,247.05

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

329,762.200 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 329,762.20
Base 100.000000 0.00 0.00 0.00 329,762.20

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

214,323.150 1.000000 NHID Local 100.000000 0.00 0.00 0.00 214,323.15
Base 100.000000 0.00 0.00 0.00 214,323.15

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

6,712.120 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 6,712.12
Base 100.000000 0.00 0.00 0.00 6,712.12

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

4,620.000 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 4,620.00
Base 100.000000 0.00 0.00 0.00 4,620.00

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

2,460.040 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 2,460.04
Base 100.000000 0.00 0.00 0.00 2,460.04
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86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

13,447.000 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 13,447.00
Base 100.000000 0.00 0.00 0.00 13,447.00

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

96,950.400 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 96,950.40
Base 100.000000 0.00 0.00 0.00 96,950.40

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

668,704.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 668,704.00
Base 100.000000 0.00 0.00 0.00 668,704.00

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

3,744.230 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 3,744.23
Base 100.000000 0.00 0.00 0.00 3,744.23

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

4,379,197.920 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 4,379,197.92
Base 100.000000 0.00 0.00 0.00 4,379,197.92

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

2,985.320 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 2,985.32
Base 100.000000 0.00 0.00 0.00 2,985.32

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

627,023.490 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 627,023.49
Base 100.000000 0.00 0.00 0.00 627,023.49

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

220,752.130 1.000000 NHID Local 100.000000 0.00 0.00 0.00 220,752.13
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Base 100.000000 0.00 0.00 0.00 220,752.13

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

1,637.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 1,637.50
Base 100.000000 0.00 0.00 0.00 1,637.50

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

2,450.880 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 2,450.88
Base 100.000000 0.00 0.00 0.00 2,450.88

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

641.250 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 641.25
Base 100.000000 0.00 0.00 0.00 641.25

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

106,952.530 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 106,952.53
Base 100.000000 0.00 0.00 0.00 106,952.53

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

7,200.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 7,200.00
Base 100.000000 0.00 0.00 0.00 7,200.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

21,094.530 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 21,094.53
Base 100.000000 0.00 0.00 0.00 21,094.53

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

650,989.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 650,989.00
Base 100.000000 0.00 0.00 0.00 650,989.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND
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3,668.400 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 3,668.40
Base 100.000000 0.00 0.00 0.00 3,668.40

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

4,742,920.860 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 4,742,920.86
Base 100.000000 0.00 0.00 0.00 4,742,920.86

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

449,526.990 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 449,526.99
Base 100.000000 0.00 0.00 0.00 449,526.99

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

760,314.750 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 760,314.75
Base 100.000000 0.00 0.00 0.00 760,314.75

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

4,285,401.110 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 4,285,401.11
Base 100.000000 0.00 0.00 0.00 4,285,401.11

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

8,451.750 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 8,451.75
Base 100.000000 0.00 0.00 0.00 8,451.75

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

50,397.720 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 50,397.72
Base 100.000000 0.00 0.00 0.00 50,397.72

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

4,386.550 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 4,386.55
Base 100.000000 0.00 0.00 0.00 4,386.55

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
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STIF FUND
128,913.800 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 128,913.80

Base 100.000000 0.00 0.00 0.00 128,913.80

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

37,872.690 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 37,872.69
Base 100.000000 0.00 0.00 0.00 37,872.69

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

2,061,823.070 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 2,061,823.07
Base 100.000000 0.00 0.00 0.00 2,061,823.07

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

217,819.400 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 217,819.40
Base 100.000000 0.00 0.00 0.00 217,819.40

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

567,803.540 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 567,803.54
Base 100.000000 0.00 0.00 0.00 567,803.54

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

465.200 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 465.20
Base 100.000000 0.00 0.00 0.00 465.20

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

43,132.520 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 43,132.52
Base 100.000000 0.00 0.00 0.00 43,132.52

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

271,619.340 1.000000 NHID Local 100.000000 0.00 0.00 0.00 271,619.34
Base 100.000000 0.00 0.00 0.00 271,619.34
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86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

14,519.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 14,519.25
Base 100.000000 0.00 0.00 0.00 14,519.25

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

4,513.430 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 4,513.43
Base 100.000000 0.00 0.00 0.00 4,513.43

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

7,666.120 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 7,666.12
Base 100.000000 0.00 0.00 0.00 7,666.12

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

195,006.300 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 195,006.30
Base 100.000000 0.00 0.00 0.00 195,006.30

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

46,308.000 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 46,308.00
Base 100.000000 0.00 0.00 0.00 46,308.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

11,743.400 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 11,743.40
Base 100.000000 0.00 0.00 0.00 11,743.40

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

18,324.200 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 18,324.20
Base 100.000000 0.00 0.00 0.00 18,324.20

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

731,018.320 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 731,018.32
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Base 100.000000 0.00 0.00 0.00 731,018.32

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

782,115.400 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 782,115.40
Base 100.000000 0.00 0.00 0.00 782,115.40

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

456,020.520 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 456,020.52
Base 100.000000 0.00 0.00 0.00 456,020.52

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

66,893.750 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 66,893.75
Base 100.000000 0.00 0.00 0.00 66,893.75

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

124,687.500 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 124,687.50
Base 100.000000 0.00 0.00 0.00 124,687.50

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

116,637.240 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 116,637.24
Base 100.000000 0.00 0.00 0.00 116,637.24

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

61,943.750 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 61,943.75
Base 100.000000 0.00 0.00 0.00 61,943.75

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

12,187.500 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 12,187.50
Base 100.000000 0.00 0.00 0.00 12,187.50

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND
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30,244.810 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 30,244.81
Base 100.000000 0.00 0.00 0.00 30,244.81

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

1,155,831.200 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 1,155,831.20
Base 100.000000 0.00 0.00 0.00 1,155,831.20

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

27,424.500 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 27,424.50
Base 100.000000 0.00 0.00 0.00 27,424.50

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

96,616.190 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 96,616.19
Base 100.000000 0.00 0.00 0.00 96,616.19

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

34,190.780 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 34,190.78
Base 100.000000 0.00 0.00 0.00 34,190.78

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

28,587.630 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 28,587.63
Base 100.000000 0.00 0.00 0.00 28,587.63

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

1,671,259.080 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,671,259.08
Base 100.000000 0.00 0.00 0.00 1,671,259.08

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

28.450 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 28.45
Base 100.000000 0.00 0.00 0.00 28.45

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
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STIF FUND
41,880.630 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 41,880.63

Base 100.000000 0.00 0.00 0.00 41,880.63

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

176,480.030 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 176,480.03
Base 100.000000 0.00 0.00 0.00 176,480.03

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

69,274.720 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 69,274.72
Base 100.000000 0.00 0.00 0.00 69,274.72

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

405.580 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 405.58
Base 100.000000 0.00 0.00 0.00 405.58

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

215.710 1.000000 NHID Local 100.000000 0.00 0.00 0.00 215.71
Base 100.000000 0.00 0.00 0.00 215.71

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

27,450.860 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 27,450.86
Base 100.000000 0.00 0.00 0.00 27,450.86

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

1,329.000 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 1,329.00
Base 100.000000 0.00 0.00 0.00 1,329.00

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

84,747.610 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 84,747.61
Base 100.000000 0.00 0.00 0.00 84,747.61
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86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

44,930.600 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 44,930.60
Base 100.000000 0.00 0.00 0.00 44,930.60

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

5,779.660 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 5,779.66
Base 100.000000 0.00 0.00 0.00 5,779.66

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

15,441.760 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 15,441.76
Base 100.000000 0.00 0.00 0.00 15,441.76

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

288,967.460 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 288,967.46
Base 100.000000 0.00 0.00 0.00 288,967.46

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

334.970 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 334.97
Base 100.000000 0.00 0.00 0.00 334.97

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

678,554.550 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 678,554.55
Base 100.000000 0.00 0.00 0.00 678,554.55

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

357.800 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 357.80
Base 100.000000 0.00 0.00 0.00 357.80

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

12,591.470 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 12,591.47
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Base 100.000000 0.00 0.00 0.00 12,591.47

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

1,605,822.640 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,605,822.64
Base 100.000000 0.00 0.00 0.00 1,605,822.64

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

2,098,493.660 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,098,493.66
Base 100.000000 0.00 0.00 0.00 2,098,493.66

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

274,191.150 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 274,191.15
Base 100.000000 0.00 0.00 0.00 274,191.15

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

310,180.070 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 310,180.07
Base 100.000000 0.00 0.00 0.00 310,180.07

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

403,028.770 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 403,028.77
Base 100.000000 0.00 0.00 0.00 403,028.77

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

7,996.690 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 7,996.69
Base 100.000000 0.00 0.00 0.00 7,996.69

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

32,674.260 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 32,674.26
Base 100.000000 0.00 0.00 0.00 32,674.26

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND
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27.550 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 27.55
Base 100.000000 0.00 0.00 0.00 27.55

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

138.010 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 138.01
Base 100.000000 0.00 0.00 0.00 138.01

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

551,101.970 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 551,101.97
Base 100.000000 0.00 0.00 0.00 551,101.97

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

0.370 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 0.37
Base 100.000000 0.00 0.00 0.00 0.37

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

548,488.450 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 548,488.45
Base 100.000000 0.00 0.00 0.00 548,488.45

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

1,870,520.080 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,870,520.08
Base 100.000000 0.00 0.00 0.00 1,870,520.08

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

16,960.050 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 16,960.05
Base 100.000000 0.00 0.00 0.00 16,960.05

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

99,879.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 99,879.00
Base 100.000000 0.00 0.00 0.00 99,879.00

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
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STIF FUND
122,345.950 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 122,345.95

Base 100.000000 0.00 0.00 0.00 122,345.95

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

6,388.800 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 6,388.80
Base 100.000000 0.00 0.00 0.00 6,388.80

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

1,962,358.090 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,962,358.09
Base 100.000000 0.00 0.00 0.00 1,962,358.09

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

62,323.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 62,323.50
Base 100.000000 0.00 0.00 0.00 62,323.50

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

4,951.980 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 4,951.98
Base 100.000000 0.00 0.00 0.00 4,951.98

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

188.870 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 188.87
Base 100.000000 0.00 0.00 0.00 188.87

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

71,262.580 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 71,262.58
Base 100.000000 0.00 0.00 0.00 71,262.58

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

1,267.770 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 1,267.77
Base 100.000000 0.00 0.00 0.00 1,267.77
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86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

1,994.600 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 1,994.60
Base 100.000000 0.00 0.00 0.00 1,994.60

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

875.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 875.00
Base 100.000000 0.00 0.00 0.00 875.00

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

1,631.740 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 1,631.74
Base 100.000000 0.00 0.00 0.00 1,631.74

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

43,088.010 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 43,088.01
Base 100.000000 0.00 0.00 0.00 43,088.01

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

975,327.080 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 975,327.08
Base 100.000000 0.00 0.00 0.00 975,327.08

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

27,375.750 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 27,375.75
Base 100.000000 0.00 0.00 0.00 27,375.75

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

28,463.520 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 28,463.52
Base 100.000000 0.00 0.00 0.00 28,463.52

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

10,933.000 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 10,933.00
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Base 100.000000 0.00 0.00 0.00 10,933.00

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

2,433,298.010 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,433,298.01
Base 100.000000 0.00 0.00 0.00 2,433,298.01

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

3,564.600 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 3,564.60
Base 100.000000 0.00 0.00 0.00 3,564.60

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

129.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 129.00
Base 100.000000 0.00 0.00 0.00 129.00

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

1,470,000.410 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,470,000.41
Base 100.000000 0.00 0.00 0.00 1,470,000.41

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

23,591.000 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 23,591.00
Base 100.000000 0.00 0.00 0.00 23,591.00

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

119,385.030 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 119,385.03
Base 100.000000 0.00 0.00 0.00 119,385.03

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

49,408.380 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 49,408.38
Base 100.000000 0.00 0.00 0.00 49,408.38

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND
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121,970.390 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 121,970.39
Base 100.000000 0.00 0.00 0.00 121,970.39

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

17,810.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 17,810.25
Base 100.000000 0.00 0.00 0.00 17,810.25

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

35,875.170 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 35,875.17
Base 100.000000 0.00 0.00 0.00 35,875.17

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

108,131.310 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 108,131.31
Base 100.000000 0.00 0.00 0.00 108,131.31

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

26,244.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 26,244.00
Base 100.000000 0.00 0.00 0.00 26,244.00

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

61,476.750 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 61,476.75
Base 100.000000 0.00 0.00 0.00 61,476.75

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

319,791.570 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 319,791.57
Base 100.000000 0.00 0.00 0.00 319,791.57

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

5,405.400 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 5,405.40
Base 100.000000 0.00 0.00 0.00 5,405.40

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
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STIF FUND
29,466.000 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 29,466.00

Base 100.000000 0.00 0.00 0.00 29,466.00

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

7,212,671.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 7,212,671.00
Base 100.000000 0.00 0.00 0.00 7,212,671.00

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

1,269.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,269.00
Base 100.000000 0.00 0.00 0.00 1,269.00

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

93,680.990 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 93,680.99
Base 100.000000 0.00 0.00 0.00 93,680.99

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

182,615.050 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 182,615.05
Base 100.000000 0.00 0.00 0.00 182,615.05

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

1,275,504.520 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,275,504.52
Base 100.000000 0.00 0.00 0.00 1,275,504.52

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

16,815.980 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 16,815.98
Base 100.000000 0.00 0.00 0.00 16,815.98

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

9,740.720 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 9,740.72
Base 100.000000 0.00 0.00 0.00 9,740.72
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86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

4,008.250 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 4,008.25
Base 100.000000 0.00 0.00 0.00 4,008.25

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

1,413,148.320 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,413,148.32
Base 100.000000 0.00 0.00 0.00 1,413,148.32

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

271,563.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 271,563.00
Base 100.000000 0.00 0.00 0.00 271,563.00

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

491,976.980 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 491,976.98
Base 100.000000 0.00 0.00 0.00 491,976.98

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

7,136.600 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 7,136.60
Base 100.000000 0.00 0.00 0.00 7,136.60

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

1,804,651.860 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 1,804,651.86
Base 100.000000 0.00 0.00 0.00 1,804,651.86

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

277,817.700 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 277,817.70
Base 100.000000 0.00 0.00 0.00 277,817.70

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

251,887.510 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 251,887.51
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Base 100.000000 0.00 0.00 0.00 251,887.51

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

42,206.250 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 42,206.25
Base 100.000000 0.00 0.00 0.00 42,206.25

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

262,733.760 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 262,733.76
Base 100.000000 0.00 0.00 0.00 262,733.76

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

14,012.830 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 14,012.83
Base 100.000000 0.00 0.00 0.00 14,012.83

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

93,979.460 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 93,979.46
Base 100.000000 0.00 0.00 0.00 93,979.46

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

982,442.060 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 982,442.06
Base 100.000000 0.00 0.00 0.00 982,442.06

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

313,769.580 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 313,769.58
Base 100.000000 0.00 0.00 0.00 313,769.58

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

100,134.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 100,134.00
Base 100.000000 0.00 0.00 0.00 100,134.00

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND
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234.010 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 234.01
Base 100.000000 0.00 0.00 0.00 234.01

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

2,178.910 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,178.91
Base 100.000000 0.00 0.00 0.00 2,178.91

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

733,866.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 733,866.06
Base 100.000000 0.00 0.00 0.00 733,866.06

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

229,022.090 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 229,022.09
Base 100.000000 0.00 0.00 0.00 229,022.09

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

61,192.010 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 61,192.01
Base 100.000000 0.00 0.00 0.00 61,192.01

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

3,885.740 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 3,885.74
Base 100.000000 0.00 0.00 0.00 3,885.74

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

223,704.340 1.000000 NHID Local 100.000000 0.00 0.00 0.00 223,704.34
Base 100.000000 0.00 0.00 0.00 223,704.34

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

5,629.590 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 5,629.59
Base 100.000000 0.00 0.00 0.00 5,629.59

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
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STIF FUND
3,682.550 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 3,682.55

Base 100.000000 0.00 0.00 0.00 3,682.55

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

84,106.730 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 84,106.73
Base 100.000000 0.00 0.00 0.00 84,106.73

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

71,692.800 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 71,692.80
Base 100.000000 0.00 0.00 0.00 71,692.80

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

49,614.380 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 49,614.38
Base 100.000000 0.00 0.00 0.00 49,614.38

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

48,413.730 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 48,413.73
Base 100.000000 0.00 0.00 0.00 48,413.73

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

29,270.680 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 29,270.68
Base 100.000000 0.00 0.00 0.00 29,270.68

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

4,418.000 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 4,418.00
Base 100.000000 0.00 0.00 0.00 4,418.00

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

2,045.750 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 2,045.75
Base 100.000000 0.00 0.00 0.00 2,045.75
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86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

56,647.790 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 56,647.79
Base 100.000000 0.00 0.00 0.00 56,647.79

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

1,970,343.680 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,970,343.68
Base 100.000000 0.00 0.00 0.00 1,970,343.68

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

644,745.130 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 644,745.13
Base 100.000000 0.00 0.00 0.00 644,745.13

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

87,639.600 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 87,639.60
Base 100.000000 0.00 0.00 0.00 87,639.60

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

95,527.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 95,527.25
Base 100.000000 0.00 0.00 0.00 95,527.25

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

492,392.830 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 492,392.83
Base 100.000000 0.00 0.00 0.00 492,392.83

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

495,088.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 495,088.33
Base 100.000000 0.00 0.00 0.00 495,088.33

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

543,404.580 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 543,404.58

Prepared by State StreetPage 129



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 100.000000 0.00 0.00 0.00 543,404.58

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

6,109.000 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 6,109.00
Base 100.000000 0.00 0.00 0.00 6,109.00

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

3,517.230 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 3,517.23
Base 100.000000 0.00 0.00 0.00 3,517.23

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

1,039.100 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 1,039.10
Base 100.000000 0.00 0.00 0.00 1,039.10

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

42,206.250 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 42,206.25
Base 100.000000 0.00 0.00 0.00 42,206.25

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

6,833.330 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 6,833.33
Base 100.000000 0.00 0.00 0.00 6,833.33

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

108,114.790 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 108,114.79
Base 100.000000 0.00 0.00 0.00 108,114.79

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

582.650 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 582.65
Base 100.000000 0.00 0.00 0.00 582.65

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND
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637,089.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 637,089.25
Base 100.000000 0.00 0.00 0.00 637,089.25

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

933,333.330 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 933,333.33
Base 100.000000 0.00 0.00 0.00 933,333.33

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

884.500 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 884.50
Base 100.000000 0.00 0.00 0.00 884.50

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

847,022.580 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 847,022.58
Base 100.000000 0.00 0.00 0.00 847,022.58

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

153,000.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 153,000.00
Base 100.000000 0.00 0.00 0.00 153,000.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

40,714.110 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 40,714.11
Base 100.000000 0.00 0.00 0.00 40,714.11

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

32,556.920 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 32,556.92
Base 100.000000 0.00 0.00 0.00 32,556.92

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

287,467.850 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 287,467.85
Base 100.000000 0.00 0.00 0.00 287,467.85

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
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STIF FUND
70,953.020 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 70,953.02

Base 100.000000 0.00 0.00 0.00 70,953.02

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

1,257,410.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,257,410.00
Base 100.000000 0.00 0.00 0.00 1,257,410.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

2,973,388.520 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,973,388.52
Base 100.000000 0.00 0.00 0.00 2,973,388.52

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

13,228.760 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 13,228.76
Base 100.000000 0.00 0.00 0.00 13,228.76

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

1,454,000.280 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,454,000.28
Base 100.000000 0.00 0.00 0.00 1,454,000.28

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

369,778.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 369,778.97
Base 100.000000 0.00 0.00 0.00 369,778.97

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

17,515.040 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,515.04
Base 100.000000 0.00 0.00 0.00 17,515.04

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

53,991.350 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 53,991.35
Base 100.000000 0.00 0.00 0.00 53,991.35
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86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

24,604.120 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 24,604.12
Base 100.000000 0.00 0.00 0.00 24,604.12

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

114,274.030 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 114,274.03
Base 100.000000 0.00 0.00 0.00 114,274.03

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

10,067.150 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 10,067.15
Base 100.000000 0.00 0.00 0.00 10,067.15

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

46,378.390 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 46,378.39
Base 100.000000 0.00 0.00 0.00 46,378.39

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

55,565.520 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 55,565.52
Base 100.000000 0.00 0.00 0.00 55,565.52

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

11,275.320 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 11,275.32
Base 100.000000 0.00 0.00 0.00 11,275.32

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

432,486.840 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 432,486.84
Base 100.000000 0.00 0.00 0.00 432,486.84

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

108,393.570 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 108,393.57
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Base 100.000000 0.00 0.00 0.00 108,393.57

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

77,719.490 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 77,719.49
Base 100.000000 0.00 0.00 0.00 77,719.49

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

412.640 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 412.64
Base 100.000000 0.00 0.00 0.00 412.64

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

915.260 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 915.26
Base 100.000000 0.00 0.00 0.00 915.26

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

1,428,059.920 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,428,059.92
Base 100.000000 0.00 0.00 0.00 1,428,059.92

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

351,022.310 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 351,022.31
Base 100.000000 0.00 0.00 0.00 351,022.31

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

6,138,043.720 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 6,138,043.72
Base 100.000000 0.00 0.00 0.00 6,138,043.72

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

289,824.980 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 289,824.98
Base 100.000000 0.00 0.00 0.00 289,824.98

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND
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263,371.170 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 263,371.17
Base 100.000000 0.00 0.00 0.00 263,371.17

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

24,926.160 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 24,926.16
Base 100.000000 0.00 0.00 0.00 24,926.16

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

137,575.610 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 137,575.61
Base 100.000000 0.00 0.00 0.00 137,575.61

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

1,421,966.110 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,421,966.11
Base 100.000000 0.00 0.00 0.00 1,421,966.11

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

20,860.000 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 20,860.00
Base 100.000000 0.00 0.00 0.00 20,860.00

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

1,193,902.660 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,193,902.66
Base 100.000000 0.00 0.00 0.00 1,193,902.66

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

74,329.280 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 74,329.28
Base 100.000000 0.00 0.00 0.00 74,329.28

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

61,238.730 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 61,238.73
Base 100.000000 0.00 0.00 0.00 61,238.73

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
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STIF FUND
12,985.520 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 12,985.52

Base 100.000000 0.00 0.00 0.00 12,985.52

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

357,947.490 1.000000 NHID Local 100.000000 0.00 0.00 0.00 357,947.49
Base 100.000000 0.00 0.00 0.00 357,947.49

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

23,865.390 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 23,865.39
Base 100.000000 0.00 0.00 0.00 23,865.39

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

22,061.390 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 22,061.39
Base 100.000000 0.00 0.00 0.00 22,061.39

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

1,283,574.700 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 1,283,574.70
Base 100.000000 0.00 0.00 0.00 1,283,574.70

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

45,833.360 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 45,833.36
Base 100.000000 0.00 0.00 0.00 45,833.36

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

2,603.760 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 2,603.76
Base 100.000000 0.00 0.00 0.00 2,603.76

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

25,685.940 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 25,685.94
Base 100.000000 0.00 0.00 0.00 25,685.94
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86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

7,152.000 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 7,152.00
Base 100.000000 0.00 0.00 0.00 7,152.00

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

43,171.600 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 43,171.60
Base 100.000000 0.00 0.00 0.00 43,171.60

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

215,862.280 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 215,862.28
Base 100.000000 0.00 0.00 0.00 215,862.28

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

898,139.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 898,139.75
Base 100.000000 0.00 0.00 0.00 898,139.75

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

1,145,290.330 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,145,290.33
Base 100.000000 0.00 0.00 0.00 1,145,290.33

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

5,237.750 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 5,237.75
Base 100.000000 0.00 0.00 0.00 5,237.75

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

10,664.160 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 10,664.16
Base 100.000000 0.00 0.00 0.00 10,664.16

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

1,237,105.290 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,237,105.29
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Base 100.000000 0.00 0.00 0.00 1,237,105.29

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

31,911.630 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 31,911.63
Base 100.000000 0.00 0.00 0.00 31,911.63

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

6,550,585.270 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 6,550,585.27
Base 100.000000 0.00 0.00 0.00 6,550,585.27

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

5,593.810 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 5,593.81
Base 100.000000 0.00 0.00 0.00 5,593.81

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

16,053.600 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 16,053.60
Base 100.000000 0.00 0.00 0.00 16,053.60

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

8,390.300 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 8,390.30
Base 100.000000 0.00 0.00 0.00 8,390.30

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

25,092.110 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 25,092.11
Base 100.000000 0.00 0.00 0.00 25,092.11

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

73,727.630 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 73,727.63
Base 100.000000 0.00 0.00 0.00 73,727.63

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND
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3,897.830 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 3,897.83
Base 100.000000 0.00 0.00 0.00 3,897.83

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

919,518.510 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 919,518.51
Base 100.000000 0.00 0.00 0.00 919,518.51

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

160,120.950 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 160,120.95
Base 100.000000 0.00 0.00 0.00 160,120.95

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

5,137.490 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 5,137.49
Base 100.000000 0.00 0.00 0.00 5,137.49

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

20,071.620 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 20,071.62
Base 100.000000 0.00 0.00 0.00 20,071.62

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

159,008.760 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 159,008.76
Base 100.000000 0.00 0.00 0.00 159,008.76

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

8,291.650 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 8,291.65
Base 100.000000 0.00 0.00 0.00 8,291.65

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

507,387.440 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 507,387.44
Base 100.000000 0.00 0.00 0.00 507,387.44

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
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STIF FUND
557,726.210 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 557,726.21

Base 100.000000 0.00 0.00 0.00 557,726.21

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

6,191.570 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 6,191.57
Base 100.000000 0.00 0.00 0.00 6,191.57

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

116,553.300 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 116,553.30
Base 100.000000 0.00 0.00 0.00 116,553.30

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

151,194.470 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 151,194.47
Base 100.000000 0.00 0.00 0.00 151,194.47

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

25,771.620 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 25,771.62
Base 100.000000 0.00 0.00 0.00 25,771.62

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

345,912.950 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 345,912.95
Base 100.000000 0.00 0.00 0.00 345,912.95

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

34,386.960 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 34,386.96
Base 100.000000 0.00 0.00 0.00 34,386.96

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

18,782.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 18,782.75
Base 100.000000 0.00 0.00 0.00 18,782.75
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86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

1,008.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,008.00
Base 100.000000 0.00 0.00 0.00 1,008.00

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

190,617.290 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 190,617.29
Base 100.000000 0.00 0.00 0.00 190,617.29

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

2,645.210 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,645.21
Base 100.000000 0.00 0.00 0.00 2,645.21

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

753,750.210 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 753,750.21
Base 100.000000 0.00 0.00 0.00 753,750.21

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

686.650 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 686.65
Base 100.000000 0.00 0.00 0.00 686.65

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

19,544.410 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 19,544.41
Base 100.000000 0.00 0.00 0.00 19,544.41

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

306,312.140 1.000000 NHID Local 100.000000 0.00 0.00 0.00 306,312.14
Base 100.000000 0.00 0.00 0.00 306,312.14

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

24,891.860 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 24,891.86
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Base 100.000000 0.00 0.00 0.00 24,891.86

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

1,665,384.800 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,665,384.80
Base 100.000000 0.00 0.00 0.00 1,665,384.80

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

42,543.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 42,543.00
Base 100.000000 0.00 0.00 0.00 42,543.00

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

37,222.030 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 37,222.03
Base 100.000000 0.00 0.00 0.00 37,222.03

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

358,457.910 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 358,457.91
Base 100.000000 0.00 0.00 0.00 358,457.91

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

79,955.990 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 79,955.99
Base 100.000000 0.00 0.00 0.00 79,955.99

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

11,141.200 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 11,141.20
Base 100.000000 0.00 0.00 0.00 11,141.20

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

89,854.120 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 89,854.12
Base 100.000000 0.00 0.00 0.00 89,854.12

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND
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87,882.250 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 87,882.25
Base 100.000000 0.00 0.00 0.00 87,882.25

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

57,998.400 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 57,998.40
Base 100.000000 0.00 0.00 0.00 57,998.40

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

296,908.220 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 296,908.22
Base 100.000000 0.00 0.00 0.00 296,908.22

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

42,469.310 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 42,469.31
Base 100.000000 0.00 0.00 0.00 42,469.31

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

133,379.850 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 133,379.85
Base 100.000000 0.00 0.00 0.00 133,379.85

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

2,346,606.710 1.000000 NHID Local 100.000000 0.00 0.00 0.00 2,346,606.71
Base 100.000000 0.00 0.00 0.00 2,346,606.71

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

37,044.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 37,044.25
Base 100.000000 0.00 0.00 0.00 37,044.25

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

27,428.140 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 27,428.14
Base 100.000000 0.00 0.00 0.00 27,428.14

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
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STIF FUND
3,953.270 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 3,953.27

Base 100.000000 0.00 0.00 0.00 3,953.27

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

1,486,997.130 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 1,486,997.13
Base 100.000000 0.00 0.00 0.00 1,486,997.13

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

1,050.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,050.00
Base 100.000000 0.00 0.00 0.00 1,050.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

1,155.830 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,155.83
Base 100.000000 0.00 0.00 0.00 1,155.83

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

1,617,820.210 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,617,820.21
Base 100.000000 0.00 0.00 0.00 1,617,820.21

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

263,224.010 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 263,224.01
Base 100.000000 0.00 0.00 0.00 263,224.01

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

14,851.360 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 14,851.36
Base 100.000000 0.00 0.00 0.00 14,851.36

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

236,078.820 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 236,078.82
Base 100.000000 0.00 0.00 0.00 236,078.82
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86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

15,100.570 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 15,100.57
Base 100.000000 0.00 0.00 0.00 15,100.57

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

33,258.300 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 33,258.30
Base 100.000000 0.00 0.00 0.00 33,258.30

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

1,251,519.200 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 1,251,519.20
Base 100.000000 0.00 0.00 0.00 1,251,519.20

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

30,531.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 30,531.50
Base 100.000000 0.00 0.00 0.00 30,531.50

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

61,876.050 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 61,876.05
Base 100.000000 0.00 0.00 0.00 61,876.05

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

526.810 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 526.81
Base 100.000000 0.00 0.00 0.00 526.81

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

255,226.340 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 255,226.34
Base 100.000000 0.00 0.00 0.00 255,226.34

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

564,689.210 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 564,689.21
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Base 100.000000 0.00 0.00 0.00 564,689.21

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

13,194.030 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 13,194.03
Base 100.000000 0.00 0.00 0.00 13,194.03

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

1,351,513.310 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,351,513.31
Base 100.000000 0.00 0.00 0.00 1,351,513.31

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

5,954,125.240 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 5,954,125.24
Base 100.000000 0.00 0.00 0.00 5,954,125.24

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

11,856.940 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 11,856.94
Base 100.000000 0.00 0.00 0.00 11,856.94

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

12,859.590 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 12,859.59
Base 100.000000 0.00 0.00 0.00 12,859.59

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

346,951.530 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 346,951.53
Base 100.000000 0.00 0.00 0.00 346,951.53

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

96,179.520 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 96,179.52
Base 100.000000 0.00 0.00 0.00 96,179.52

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND
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157,296.840 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 157,296.84
Base 100.000000 0.00 0.00 0.00 157,296.84

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

7,836.600 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 7,836.60
Base 100.000000 0.00 0.00 0.00 7,836.60

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

203,243.770 1.000000 NHID Local 100.000000 0.00 0.00 0.00 203,243.77
Base 100.000000 0.00 0.00 0.00 203,243.77

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

4,573.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 4,573.00
Base 100.000000 0.00 0.00 0.00 4,573.00

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

1,800.000 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,800.00
Base 100.000000 0.00 0.00 0.00 1,800.00

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

147,214.600 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 147,214.60
Base 100.000000 0.00 0.00 0.00 147,214.60

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

1,273,495.930 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 1,273,495.93
Base 100.000000 0.00 0.00 0.00 1,273,495.93

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

34,051.200 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 34,051.20
Base 100.000000 0.00 0.00 0.00 34,051.20

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
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STIF FUND
149,336.200 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 149,336.20

Base 100.000000 0.00 0.00 0.00 149,336.20

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

1,585.500 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,585.50
Base 100.000000 0.00 0.00 0.00 1,585.50

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

6,803,706.840 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 6,803,706.84
Base 100.000000 0.00 0.00 0.00 6,803,706.84

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

1,273.860 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,273.86
Base 100.000000 0.00 0.00 0.00 1,273.86

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

37,800.180 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 37,800.18
Base 100.000000 0.00 0.00 0.00 37,800.18

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

763,233.560 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 763,233.56
Base 100.000000 0.00 0.00 0.00 763,233.56

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND
47,970,039.410 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 47,970,039.41

Base 100.000000 0.00 0.00 0.00 47,970,039.41

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

7,413.400 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 7,413.40
Base 100.000000 0.00 0.00 0.00 7,413.40
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86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

17,913.520 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 17,913.52
Base 100.000000 0.00 0.00 0.00 17,913.52

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

4,048.970 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 4,048.97
Base 100.000000 0.00 0.00 0.00 4,048.97

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

1,440.000 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,440.00
Base 100.000000 0.00 0.00 0.00 1,440.00

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

236,887.500 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 236,887.50
Base 100.000000 0.00 0.00 0.00 236,887.50

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

1,393,459.030 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,393,459.03
Base 100.000000 0.00 0.00 0.00 1,393,459.03

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

1,143,650.670 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,143,650.67
Base 100.000000 0.00 0.00 0.00 1,143,650.67

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

516,903.210 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 516,903.21
Base 100.000000 0.00 0.00 0.00 516,903.21

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

55,092.890 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 55,092.89
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Base 100.000000 0.00 0.00 0.00 55,092.89

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

24,309.400 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 24,309.40
Base 100.000000 0.00 0.00 0.00 24,309.40

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

134,255.670 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 134,255.67
Base 100.000000 0.00 0.00 0.00 134,255.67

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

46,750.000 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 46,750.00
Base 100.000000 0.00 0.00 0.00 46,750.00

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

48,029.380 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 48,029.38
Base 100.000000 0.00 0.00 0.00 48,029.38

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

1,005,000.000 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 1,005,000.00
Base 100.000000 0.00 0.00 0.00 1,005,000.00

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

1,427,920.960 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,427,920.96
Base 100.000000 0.00 0.00 0.00 1,427,920.96

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

155,456.250 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 155,456.25
Base 100.000000 0.00 0.00 0.00 155,456.25

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND
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10,010.540 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 10,010.54
Base 100.000000 0.00 0.00 0.00 10,010.54

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

59,951.500 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 59,951.50
Base 100.000000 0.00 0.00 0.00 59,951.50

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

26,989.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 26,989.00
Base 100.000000 0.00 0.00 0.00 26,989.00

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

458,395.500 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 458,395.50
Base 100.000000 0.00 0.00 0.00 458,395.50

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

30,960.020 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 30,960.02
Base 100.000000 0.00 0.00 0.00 30,960.02

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

46,436.640 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 46,436.64
Base 100.000000 0.00 0.00 0.00 46,436.64

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

169,126.460 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 169,126.46
Base 100.000000 0.00 0.00 0.00 169,126.46

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

112,041.500 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 112,041.50
Base 100.000000 0.00 0.00 0.00 112,041.50

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
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STIF FUND
202,145.590 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 202,145.59

Base 100.000000 0.00 0.00 0.00 202,145.59

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

92,447.990 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 92,447.99
Base 100.000000 0.00 0.00 0.00 92,447.99

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

99,480.980 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 99,480.98
Base 100.000000 0.00 0.00 0.00 99,480.98

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

23,611.770 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 23,611.77
Base 100.000000 0.00 0.00 0.00 23,611.77

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

218,611.640 1.000000 NHID Local 100.000000 0.00 0.00 0.00 218,611.64
Base 100.000000 0.00 0.00 0.00 218,611.64

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

50,252.360 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 50,252.36
Base 100.000000 0.00 0.00 0.00 50,252.36

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

223,064.780 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 223,064.78
Base 100.000000 0.00 0.00 0.00 223,064.78

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

177,152.620 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 177,152.62
Base 100.000000 0.00 0.00 0.00 177,152.62
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

133,481.970 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 133,481.97
Base 100.000000 0.00 0.00 0.00 133,481.97

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

82,918.080 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 82,918.08
Base 100.000000 0.00 0.00 0.00 82,918.08

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

2,172,225.870 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 2,172,225.87
Base 100.000000 0.00 0.00 0.00 2,172,225.87

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

271,923.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 271,923.00
Base 100.000000 0.00 0.00 0.00 271,923.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND
51,671,640.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 51,671,640.00

Base 100.000000 0.00 0.00 0.00 51,671,640.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

8,009.060 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 8,009.06
Base 100.000000 0.00 0.00 0.00 8,009.06

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

1,324.500 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,324.50
Base 100.000000 0.00 0.00 0.00 1,324.50

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

3,347,121.190 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,347,121.19
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Base 100.000000 0.00 0.00 0.00 3,347,121.19

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

243,215.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 243,215.73
Base 100.000000 0.00 0.00 0.00 243,215.73

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

157,430.690 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 157,430.69
Base 100.000000 0.00 0.00 0.00 157,430.69

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

150,682.090 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 150,682.09
Base 100.000000 0.00 0.00 0.00 150,682.09

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

94,577.160 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 94,577.16
Base 100.000000 0.00 0.00 0.00 94,577.16

86199E9B7 Total

611,690,258.400 Local 0.00 0.00 0.00 611,690,258.40
Base 0.00 0.00 0.00 611,690,258.40

9127956V8 TREASURY BILL 0.01%   06 Dec 2012 07 Sep 2012 JPMORGAN CHASE BANK USD/FED07 Sep 2012

5,000,000.000 1.000000 NHEM Local 99.976250 0.00 0.00 0.00 4,998,812.50
Base 99.976250 0.00 0.00 0.00 4,998,812.50

9127956V8 TREASURY BILL 0.01%   06 Dec 2012 11 Sep 2012 JPMORGAN CHASE BANK USD/OTH11 Sep 2012

200,000.000 1.000000 NHEM Local 99.978500 0.00 0.00 0.00 199,957.00
Base 99.978500 0.00 0.00 0.00 199,957.00

9127956V8 Total

5,200,000.000 Local 0.00 0.00 0.00 5,198,769.50
Base 0.00 0.00 0.00 5,198,769.50

99EHCQ000 DEUTSCHE BANK REPO 1%   03 Jul 2012 02 Jul 2012 1 STATE STREET BANK AND TRUST COMPANY USD/OTH03 Jul 2012
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6,604,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,604,000.00
Base 100.000000 0.00 0.00 0.00 6,604,000.00

02 Jul 2012 1 STATE STREET BANK AND TRUST COMPANY USD/OTH03 Jul 2012

6,604,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,604,000.00
Base 100.000000 0.00 0.00 0.00 6,604,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   05 Jul 2012 03 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH03 Jul 2012

4,056,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,056,000.00
Base 100.000000 0.00 0.00 0.00 4,056,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   06 Jul 2012 05 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH05 Jul 2012

5,295,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,295,000.00
Base 100.000000 0.00 0.00 0.00 5,295,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   09 Jul 2012 06 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH06 Jul 2012

5,450,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,450,000.00
Base 100.000000 0.00 0.00 0.00 5,450,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   10 Jul 2012 09 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH09 Jul 2012

2,859,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,859,000.00
Base 100.000000 0.00 0.00 0.00 2,859,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   11 Jul 2012 10 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH10 Jul 2012

3,050,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,050,000.00
Base 100.000000 0.00 0.00 0.00 3,050,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   12 Jul 2012 11 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH11 Jul 2012

6,947,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,947,000.00
Base 100.000000 0.00 0.00 0.00 6,947,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   13 Jul 2012 12 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH12 Jul 2012

8,225,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 8,225,000.00
Base 100.000000 0.00 0.00 0.00 8,225,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   16 Jul 2012 13 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH13 Jul 2012

5,586,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,586,000.00
Base 100.000000 0.00 0.00 0.00 5,586,000.00
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99EHCQ000 DEUTSCHE BANK REPO 1%   17 Jul 2012 16 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH16 Jul 2012

7,015,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 7,015,000.00
Base 100.000000 0.00 0.00 0.00 7,015,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   18 Jul 2012 17 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH17 Jul 2012

4,891,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,891,000.00
Base 100.000000 0.00 0.00 0.00 4,891,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   19 Jul 2012 18 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH18 Jul 2012

5,015,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,015,000.00
Base 100.000000 0.00 0.00 0.00 5,015,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   20 Jul 2012 19 Jul 2012 1 STATE STREET BANK AND TRUST COMPANY USD/OTH20 Jul 2012

2,229,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,229,000.00
Base 100.000000 0.00 0.00 0.00 2,229,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   23 Jul 2012 20 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH20 Jul 2012

2,854,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,854,000.00
Base 100.000000 0.00 0.00 0.00 2,854,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   24 Jul 2012 23 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH23 Jul 2012

2,837,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,837,000.00
Base 100.000000 0.00 0.00 0.00 2,837,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   25 Jul 2012 24 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH24 Jul 2012

5,065,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,065,000.00
Base 100.000000 0.00 0.00 0.00 5,065,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   26 Jul 2012 25 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH25 Jul 2012

6,062,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,062,000.00
Base 100.000000 0.00 0.00 0.00 6,062,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   27 Jul 2012 26 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH26 Jul 2012

5,702,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,702,000.00
Base 100.000000 0.00 0.00 0.00 5,702,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   30 Jul 2012 27 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH27 Jul 2012

5,858,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,858,000.00
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Base 100.000000 0.00 0.00 0.00 5,858,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   31 Jul 2012 30 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH30 Jul 2012

6,113,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,113,000.00
Base 100.000000 0.00 0.00 0.00 6,113,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   01 Aug 2012 31 Jul 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH31 Jul 2012

4,620,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,620,000.00
Base 100.000000 0.00 0.00 0.00 4,620,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   02 Aug 2012 01 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH01 Aug 2012

5,732,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,732,000.00
Base 100.000000 0.00 0.00 0.00 5,732,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   03 Aug 2012 02 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH

1,105,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,105,000.00
Base 100.000000 0.00 0.00 0.00 1,105,000.00

02 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTHCANCEL

-1,105,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 -1,105,000.00
Base 100.000000 0.00 0.00 0.00 -1,105,000.00

02 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH02 Aug 2012

4,627,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,627,000.00
Base 100.000000 0.00 0.00 0.00 4,627,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   06 Aug 2012 03 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH03 Aug 2012

4,977,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,977,000.00
Base 100.000000 0.00 0.00 0.00 4,977,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   07 Aug 2012 06 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH06 Aug 2012

5,635,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,635,000.00
Base 100.000000 0.00 0.00 0.00 5,635,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   08 Aug 2012 07 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH07 Aug 2012

6,108,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,108,000.00
Base 100.000000 0.00 0.00 0.00 6,108,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   09 Aug 2012 08 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH08 Aug 2012
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6,694,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,694,000.00
Base 100.000000 0.00 0.00 0.00 6,694,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   10 Aug 2012 09 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH09 Aug 2012

6,256,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,256,000.00
Base 100.000000 0.00 0.00 0.00 6,256,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   13 Aug 2012 10 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH10 Aug 2012

3,672,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,672,000.00
Base 100.000000 0.00 0.00 0.00 3,672,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   14 Aug 2012 13 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH13 Aug 2012

2,025,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,025,000.00
Base 100.000000 0.00 0.00 0.00 2,025,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   15 Aug 2012 14 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH14 Aug 2012

1,436,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,436,000.00
Base 100.000000 0.00 0.00 0.00 1,436,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   16 Aug 2012 15 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH15 Aug 2012

2,453,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,453,000.00
Base 100.000000 0.00 0.00 0.00 2,453,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   17 Aug 2012 16 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH16 Aug 2012

1,556,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,556,000.00
Base 100.000000 0.00 0.00 0.00 1,556,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   20 Aug 2012 17 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH17 Aug 2012

2,690,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,690,000.00
Base 100.000000 0.00 0.00 0.00 2,690,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   21 Aug 2012 20 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH20 Aug 2012

3,139,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,139,000.00
Base 100.000000 0.00 0.00 0.00 3,139,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   22 Aug 2012 21 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH21 Aug 2012

2,888,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,888,000.00
Base 100.000000 0.00 0.00 0.00 2,888,000.00
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99EHCQ000 DEUTSCHE BANK REPO 1%   23 Aug 2012 22 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH22 Aug 2012

4,024,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,024,000.00
Base 100.000000 0.00 0.00 0.00 4,024,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   24 Aug 2012 23 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH23 Aug 2012

4,386,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,386,000.00
Base 100.000000 0.00 0.00 0.00 4,386,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   27 Aug 2012 24 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH24 Aug 2012

2,195,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,195,000.00
Base 100.000000 0.00 0.00 0.00 2,195,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   28 Aug 2012 27 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH27 Aug 2012

1,439,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,439,000.00
Base 100.000000 0.00 0.00 0.00 1,439,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   29 Aug 2012 28 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH28 Aug 2012

1,111,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,111,000.00
Base 100.000000 0.00 0.00 0.00 1,111,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   30 Aug 2012 29 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH29 Aug 2012

1,864,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,864,000.00
Base 100.000000 0.00 0.00 0.00 1,864,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   31 Aug 2012 30 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH30 Aug 2012

2,496,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,496,000.00
Base 100.000000 0.00 0.00 0.00 2,496,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   04 Sep 2012 31 Aug 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH31 Aug 2012

1,205,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,205,000.00
Base 100.000000 0.00 0.00 0.00 1,205,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   05 Sep 2012 04 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH04 Sep 2012

2,445,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,445,000.00
Base 100.000000 0.00 0.00 0.00 2,445,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   06 Sep 2012 05 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH05 Sep 2012

2,065,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,065,000.00
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Base 100.000000 0.00 0.00 0.00 2,065,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   07 Sep 2012 06 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH06 Sep 2012

2,730,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,730,000.00
Base 100.000000 0.00 0.00 0.00 2,730,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   10 Sep 2012 07 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH07 Sep 2012

4,385,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,385,000.00
Base 100.000000 0.00 0.00 0.00 4,385,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   11 Sep 2012 10 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH10 Sep 2012

5,196,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,196,000.00
Base 100.000000 0.00 0.00 0.00 5,196,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   12 Sep 2012 11 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH11 Sep 2012

4,889,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,889,000.00
Base 100.000000 0.00 0.00 0.00 4,889,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   13 Sep 2012 12 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH12 Sep 2012

3,624,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,624,000.00
Base 100.000000 0.00 0.00 0.00 3,624,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   14 Sep 2012 13 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH13 Sep 2012

2,360,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,360,000.00
Base 100.000000 0.00 0.00 0.00 2,360,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   17 Sep 2012 14 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH14 Sep 2012

4,561,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,561,000.00
Base 100.000000 0.00 0.00 0.00 4,561,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   18 Sep 2012 17 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH17 Sep 2012

3,472,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,472,000.00
Base 100.000000 0.00 0.00 0.00 3,472,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   19 Sep 2012 18 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH18 Sep 2012

3,350,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,350,000.00
Base 100.000000 0.00 0.00 0.00 3,350,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   20 Sep 2012 19 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH19 Sep 2012
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5,112,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,112,000.00
Base 100.000000 0.00 0.00 0.00 5,112,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   21 Sep 2012 20 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH20 Sep 2012

5,567,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,567,000.00
Base 100.000000 0.00 0.00 0.00 5,567,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   24 Sep 2012 21 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH21 Sep 2012

4,235,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,235,000.00
Base 100.000000 0.00 0.00 0.00 4,235,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   25 Sep 2012 24 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH24 Sep 2012

5,162,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,162,000.00
Base 100.000000 0.00 0.00 0.00 5,162,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   26 Sep 2012 25 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH25 Sep 2012

2,906,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,906,000.00
Base 100.000000 0.00 0.00 0.00 2,906,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   27 Sep 2012 26 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH26 Sep 2012

2,598,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,598,000.00
Base 100.000000 0.00 0.00 0.00 2,598,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   28 Sep 2012 27 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH27 Sep 2012

5,334,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,334,000.00
Base 100.000000 0.00 0.00 0.00 5,334,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   01 Oct 2012 28 Sep 2012 STATE STREET BANK AND TRUST COMPANY USD/OTH28 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

99EHCQ000 Total

264,536,000.000 Local 0.00 0.00 0.00 264,536,000.00
Base 0.00 0.00 0.00 264,536,000.00
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US DOLLAR  Total

1,420,050,936.760 0.00

0.00

0.00

0.00

0.00

0.00

1,420,049,706.26

1,420,049,706.26

Local

Base

CASH EQUIVALENTS  Total
1,420,050,936.760

0.00 0.00 0.00 1,420,049,706.26Base

EQUITY
AUSTRALIAN DOLLAR

600346902 AUSTRALAND PROPERTY GROUP REIT NPV 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

66,658.000 0.957809 NHEH Local 2.935100 0.00 195.65 0.00 195,843.55
Base 3.064390 0.00 204.27 0.00 204,470.36

28 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

72,101.000 0.962696 NHEH Local 2.949700 0.00 212.68 0.00 212,889.00
Base 3.063999 0.00 220.92 0.00 221,138.34

600346902 Total

138,759.000 Local 0.00 408.33 0.00 408,732.55
Base 0.00 425.19 0.00 425,608.70

601581903 WEBJET LTD COMMON STOCK NPV 12 Sep 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0117 Sep 2012

58,700.000 0.956663 NHEG Local 3.992800 0.00 375.00 0.00 234,752.36
Base 4.173675 0.00 391.99 0.00 245,386.68

13 Sep 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0118 Sep 2012

12,100.000 0.957075 NHEG Local 4.037300 0.00 78.16 0.00 48,929.49
Base 4.218374 0.00 81.67 0.00 51,123.99

14 Sep 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0119 Sep 2012

27,500.000 0.946970 NHEG Local 4.041200 0.00 177.81 0.00 111,310.81
Base 4.267506 0.00 187.77 0.00 117,544.18

17 Sep 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0120 Sep 2012
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18,300.000 0.953471 NHEG Local 4.046500 0.00 118.48 0.00 74,169.43
Base 4.243968 0.00 124.26 0.00 77,788.87

601581903 Total

116,600.000 Local 0.00 749.45 0.00 469,162.09
Base 0.00 785.69 0.00 491,843.72

606660009 AMCOR LIMITED COMMON STOCK NPV 31 Jul 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0103 Aug 2012

6,672.000 0.950435 NHHJ Local 7.576100 0.00 50.55 0.00 50,598.29
Base 7.971192 0.00 53.19 0.00 53,236.98

03 Sep 2012 AUTREPAT-DIV RE AUD/AU8

872.000 0.976562 NHHJ Local 7.602832 0.00 0.00 0.00 6,629.67
Base 7.785304 0.00 0.00 0.00 6,788.80

03 Sep 2012 AUTREPAT-DIV RE AUD/AU8CANCEL

-872.000 0.976562 NHHJ Local 7.602832 0.00 0.00 0.00 -6,629.67
Base 7.785304 0.00 0.00 0.00 -6,788.80

25 Sep 2012 AUTREPAT-DIV RE AUD/AU825 Sep 2012

872.000 0.957488 NHHJ Local 7.602832 0.00 0.00 0.00 6,629.67
Base 7.940394 0.00 0.00 0.00 6,924.02

606660009 Total

7,544.000 Local 0.00 50.55 0.00 57,227.96
Base 0.00 53.19 0.00 60,161.00

607624004 BANK OF QUEENSLAND LTD COMMON STOCK NPV 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8 0.01OPEN

93,710.000 0.957809 NHEH Local 7.548200 0.00 707.34 0.00 708,049.16
Base 7.880694 0.00 738.50 0.00 739,238.37

609128905 BENDIGO AND ADELAIDE BANK COMMON STOCK NPV 29 Aug 2012 AUTREPAT-DIV RE AUD/AU728 Sep 2012

449.000 0.964739 NHHJ Local 7.393095 0.00 0.00 0.00 3,319.50
Base 7.663311 0.00 0.00 0.00 3,440.84

610233900 GRAINCORP LTD A COMMON STOCK NPV 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8 0.01OPEN

74,916.000 0.957809 NHEH Local 8.884500 0.00 665.59 0.00 666,256.79
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Base 9.275858 0.00 694.91 0.00 695,605.06

612345900 COCA COLA AMATIL LTD COMMON STOCK NPV 31 Jul 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0103 Aug 2012

100.000 0.950435 NHHJ Local 13.965000 0.00 1.40 0.00 1,397.90
Base 14.693272 0.00 1.47 0.00 1,470.80

615870904 BREVILLE GROUP LTD COMMON STOCK NPV 23 Aug 2012 PERSHING LLC AUD/AU8 0.0128 Aug 2012

118,600.000 0.954381 NHEG Local 5.465800 0.00 907.54 0.00 649,151.42
Base 5.727063 0.00 950.92 0.00 680,180.58

615870904 BREVILLE GROUP LTD COMMON STOCK NPV 27 Sep 2012 MACQUARIEEQUITIES LIMITED (SYDNEY) AUD/AU8 0.01OPEN

66,165.000 0.957809 NHEH Local 5.400000 0.00 357.29 0.00 357,648.29
Base 5.637867 0.00 373.03 0.00 373,402.52

27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.01OPEN

89,908.000 0.957809 NHEH Local 5.400000 0.00 485.50 0.00 485,988.70
Base 5.637867 0.00 506.89 0.00 507,396.26

615870904 Total

274,673.000 Local 0.00 1,750.33 0.00 1,492,788.41
Base 0.00 1,830.84 0.00 1,560,979.36

616172904 CAMPBELL BROTHERS LTD COMMON STOCK NPV 15 Aug 2012 NEW TO ORD NON CASH AUD/AU816 Aug 2012

5,065.000 1.029445 NHHJ Local 11.587767 0.00 0.00 0.00 58,692.04
Base 11.256320 0.00 0.00 0.00 57,013.26

616197901 MIRVAC GROUP REIT NPV 31 Jul 2012 EXTERNAL SWAP DVP AUD/AU803 Aug 2012

65,357.000 0.950435 NHHJ Local 1.370000 0.00 0.00 0.00 89,539.09
Base 1.441445 0.00 0.00 0.00 94,208.54

618549901 CSL LTD COMMON STOCK NPV 31 Jul 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0503 Aug 2012

366.000 0.950435 NHHJ Local 42.788005 0.00 15.66 0.00 15,676.07
Base 45.019391 0.00 16.48 0.00 16,493.57

31 Jul 2012 INTERNAL SWAP AUD/AU803 Aug 2012

1,714.000 0.950435 NHHJ Local 42.700000 0.00 0.00 0.00 73,187.80
Base 44.926797 0.00 0.00 0.00 77,004.53
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618549901 Total

2,080.000 Local 0.00 15.66 0.00 88,863.87
Base 0.00 16.48 0.00 93,498.10

619857907 REA GROUP LTD COMMON STOCK 27 Sep 2012 MACQUARIEEQUITIES LIMITED (SYDNEY) AUD/AU8 0.03OPEN

19,197.000 0.957809 NHEH Local 15.720700 0.00 603.58 0.00 302,393.86
Base 16.413189 0.00 630.17 0.00 315,714.16

27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.02OPEN

2,133.000 0.957809 NHEH Local 15.750900 0.00 33.60 0.00 33,630.27
Base 16.444719 0.00 35.08 0.00 35,111.67

619857907 Total

21,330.000 Local 0.00 637.18 0.00 336,024.13
Base 0.00 665.25 0.00 350,825.83

620088906 TRANSURBAN GROUP MISC. NPV 29 Jun 2012 AUTREPAT-DIV RE AUD/AU814 Aug 2012

941.000 0.976801 NHHJ Local 5.774920 0.00 0.00 0.00 5,434.20
Base 5.912074 0.00 0.00 0.00 5,563.26

31 Jul 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0103 Aug 2012

23,801.000 0.950435 NHHJ Local 6.123000 0.00 145.73 0.00 145,879.25
Base 6.442313 0.00 153.33 0.00 153,486.82

620088906 Total

24,742.000 Local 0.00 145.73 0.00 151,313.45
Base 0.00 153.33 0.00 159,050.08

621486901 ORIGIN ENERGY LTD COMMON STOCK NPV 03 Sep 2012 AUTREPAT-DIV RE AUD/AU727 Sep 2012

1,305.000 0.976562 NHHJ Local 11.785632 0.00 0.00 0.00 15,380.25
Base 12.068493 0.00 0.00 0.00 15,749.38

621503002 COMMONWEALTH BANK OF AUSTRAL COMMON STOCK NPV 24 Aug 2012 AUTREPAT-DIV RE AUD/AU7OPEN

2,025.000 0.960569 NHHJ Local 54.556839 0.00 0.00 0.00 110,477.60
Base 56.796377 0.00 0.00 0.00 115,012.66

621867902 BORAL LTD COMMON STOCK NPV 03 Sep 2012 AUTREPAT-DIV RE AUD/AU828 Sep 2012
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6.000 0.976562 NHHJ Local 3.885000 0.00 0.00 0.00 23.31
Base 3.978242 0.00 0.00 0.00 23.88

622010007 RIO TINTO LTD COMMON STOCK NPV 13 Sep 2012 AUTREPAT-DIV RE AUD/AU813 Sep 2012

152.000 0.957075 NHHJ Local 55.380394 0.00 0.00 0.00 8,417.82
Base 57.864215 0.00 0.00 0.00 8,795.36

623864006 CSR LTD COMMON STOCK NPV 14 Jun 2012 AUTREPAT-DIV RE AUD/AU809 Jul 2012

109.000 1.001151 NHHJ Local 1.461651 0.00 0.00 0.00 159.32
Base 1.459971 0.00 0.00 0.00 159.15

625398904 ARISTOCRAT LEISURE LTD COMMON STOCK NPV 06 Sep 2012 AUTREPAT-DIV RE AUD/AU828 Sep 2012

350.000 0.972148 NHHJ Local 2.601714 0.00 0.00 0.00 910.60
Base 2.676253 0.00 0.00 0.00 936.70

633533906 NUFARM LTD COMMON STOCK NPV 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.01OPEN

61,044.000 0.957809 NHEH Local 5.902500 0.00 360.31 0.00 360,672.52
Base 6.162502 0.00 376.18 0.00 376,559.96

28 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.01OPEN

50,614.000 0.962696 NHEH Local 6.047300 0.00 306.08 0.00 306,384.12
Base 6.281630 0.00 317.94 0.00 318,256.36

633533906 Total

111,658.000 Local 0.00 666.39 0.00 667,056.64
Base 0.00 694.12 0.00 694,816.32

636137903 CFS RETAIL PROPERTY TRUST GR REIT NPV 31 Jul 2012 EXTERNAL SWAP DVP AUD/AU803 Aug 2012

27,770.000 0.950435 NHHJ Local 1.980000 0.00 0.00 0.00 54,984.60
Base 2.083257 0.00 0.00 0.00 57,852.04

636586000 GPT GROUP REIT NPV 31 Jul 2012 LOOP CAPITAL MARKETS LLC AUD/AU803 Aug 2012

14,235.000 0.950435 NHHJ Local 3.413400 0.00 48.59 0.00 48,638.34
Base 3.591408 0.00 51.12 0.00 51,174.82

646557900 DOWNER EDI LTD COMMON STOCK NPV 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8OPEN

163,135.000 0.957809 NHEH Local 3.596200 0.00 586.67 0.00 587,252.76
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Base 3.754611 0.00 612.51 0.00 613,120.95

28 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8OPEN

93,517.000 0.962696 NHEH Local 3.580600 0.00 334.85 0.00 335,181.82
Base 3.719347 0.00 347.83 0.00 348,169.95

646557900 Total

256,652.000 Local 0.00 921.52 0.00 922,434.58
Base 0.00 960.34 0.00 961,290.90

651200008 LEND LEASE GROUP MISC. NPV 12 Sep 2012 AUTREPAT-DIV RE AUD/AU828 Sep 2012

55.000 0.956663 NHHJ Local 7.848000 0.00 0.00 0.00 431.64
Base 8.203516 0.00 0.00 0.00 451.19

658508007 SUNCORP GROUP LTD COMMON STOCK NPV 31 Aug 2012 AUTREPAT-DIV RE AUD/AU8OPEN

1,185.000 0.967726 NHHJ Local 9.172067 0.00 0.00 0.00 10,868.90
Base 9.477959 0.00 0.00 0.00 11,231.38

663710002 NEWCREST MINING LTD COMMON STOCK NPV 10 Sep 2012 CITIGROUPGLOBAL MARKETS INC. AUD/AU8 0.0413 Sep 2012

43,463.000 0.965018 NHHP Local 26.899800 0.00 1,753.72 0.00 1,170,899.73
Base 27.874920 0.00 1,817.29 0.00 1,213,344.96

14 Sep 2012 CITIGROUPGLOBAL MARKETS INC. AUD/AU8 0.0419 Sep 2012

36,600.000 0.946970 NHHP Local 28.203700 0.00 1,548.38 0.00 1,033,803.80
Base 29.783098 0.00 1,635.09 0.00 1,091,696.46

17 Sep 2012 CITIGROUPGLOBAL MARKETS INC. AUD/AU8 0.0520 Sep 2012

22,700.000 0.953471 NHHP Local 28.949500 0.00 985.73 0.00 658,139.38
Base 30.362224 0.00 1,033.83 0.00 690,256.32

663710002 Total

102,763.000 Local 0.00 4,287.83 0.00 2,862,842.91
Base 0.00 4,486.21 0.00 2,995,297.74

670995901 AMP LTD COMMON STOCK NPV 07 Sep 2012 AUTREPAT-DIV RE AUD/AU8OPEN

1,773.000 0.962510 NHHJ Local 4.350609 0.00 0.00 0.00 7,713.63
Base 4.520066 0.00 0.00 0.00 8,014.09
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671963908 RCR TOMLINSON LTD COMMON STOCK NPV 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

169,854.000 0.957809 NHEH Local 1.644800 0.00 279.38 0.00 279,655.24
Base 1.717253 0.00 291.69 0.00 291,973.91

677670002 SANTOS LTD COMMON STOCK NPV 24 Aug 2012 AUTREPAT-DIV RE AUD/AU8

636.000 0.960569 NHHJ Local 11.088915 0.00 0.00 0.00 7,052.55
Base 11.544111 0.00 0.00 0.00 7,342.06

24 Aug 2012 AUTREPAT-DIV RE AUD/AU8CANCEL

-636.000 0.960569 NHHJ Local 11.088915 0.00 0.00 0.00 -7,052.55
Base 11.544111 0.00 0.00 0.00 -7,342.06

28 Aug 2012 AUTREPAT-DIV RE AUD/AU828 Sep 2012

636.000 0.963206 NHHJ Local 11.088915 0.00 0.00 0.00 7,052.55
Base 11.512506 0.00 0.00 0.00 7,321.95

677670002 Total

636.000 Local 0.00 0.00 0.00 7,052.55
Base 0.00 0.00 0.00 7,321.95

678385907 SEVEN GROUP HOLDINGS LTD COMMON STOCK NPV 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8 0.01OPEN

30,561.000 0.957809 NHEH Local 6.898200 0.00 210.82 0.00 211,026.71
Base 7.202062 0.00 220.11 0.00 220,322.33

28 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8 0.01OPEN

44,478.000 0.962696 NHEH Local 6.758200 0.00 300.59 0.00 300,891.81
Base 7.020077 0.00 312.24 0.00 312,551.22

678385907 Total

75,039.000 Local 0.00 511.41 0.00 511,918.52
Base 0.00 532.35 0.00 532,873.55

682112909 SONIC HEALTHCARE LTD COMMON STOCK NPV 31 Jul 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0103 Aug 2012

16,420.000 0.950435 NHHJ Local 12.671400 0.00 208.06 0.00 208,272.45
Base 13.332211 0.00 218.91 0.00 219,133.82

31 Jul 2012 INTERNAL SWAP AUD/AU803 Aug 2012
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3,782.000 0.950435 NHHJ Local 12.650000 0.00 0.00 0.00 47,842.30
Base 13.309695 0.00 0.00 0.00 50,337.27

07 Sep 2012 AUTREPAT-DIV RE AUD/AU8OPEN

679.000 0.962510 NHHJ Local 12.874742 0.00 0.00 0.00 8,741.95
Base 13.376216 0.00 0.00 0.00 9,082.45

682112909 Total

20,881.000 Local 0.00 208.06 0.00 264,856.70
Base 0.00 218.91 0.00 278,553.54

687326900 TABCORP HOLDINGS LTD COMMON STOCK NPV 22 Aug 2012 AUTREPAT-DIV RE AUD/AU8

1,468.000 0.957396 NHHJ Local 2.941226 0.00 0.00 0.00 4,317.72
Base 3.072110 0.00 0.00 0.00 4,509.87

22 Aug 2012 AUTREPAT-DIV RE AUD/AU8CANCEL

-1,468.000 0.957396 NHHJ Local 2.941226 0.00 0.00 0.00 -4,317.72
Base 3.072110 0.00 0.00 0.00 -4,509.87

22 Aug 2012 AUTREPAT-DIV RE AUD/AU826 Sep 2012

1,468.000 0.957396 NHHJ Local 2.941226 0.00 0.00 0.00 4,317.72
Base 3.072110 0.00 0.00 0.00 4,509.87

687326900 Total

1,468.000 Local 0.00 0.00 0.00 4,317.72
Base 0.00 0.00 0.00 4,509.87

690540901 TROY RESOURCES LTD COMMON STOCK NPV 27 Sep 2012 UBS WARBURG AUSTRALIA EQUITIES AUD/AU8OPEN

45,442.000 0.957809 NHEH Local 4.750400 0.00 215.87 0.00 216,083.55
Base 4.959653 0.00 225.38 0.00 225,601.92

27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

41,297.000 0.957809 NHEH Local 4.689000 0.00 193.64 0.00 193,835.27
Base 4.895548 0.00 202.17 0.00 202,373.62

28 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.01OPEN

6,953.000 0.962696 NHEH Local 4.950000 0.00 34.42 0.00 34,451.77
Base 5.141810 0.00 35.75 0.00 35,786.76
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690540901 Total

93,692.000 Local 0.00 443.93 0.00 444,370.59
Base 0.00 463.30 0.00 463,762.30

694883000 WESFARMERS LTD COMMON STOCK NPV 28 Sep 2012 AUTREPAT-DIV RE AUD/AU828 Sep 2012

865.000 0.962696 NHHJ Local 34.756820 0.00 0.00 0.00 30,064.65
Base 36.103630 0.00 0.00 0.00 31,229.64

698123908 WOOLWORTHS LTD COMMON STOCK NPV 31 Jul 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0303 Aug 2012

7,612.000 0.950435 NHHJ Local 28.831700 0.00 219.47 0.00 219,686.37
Base 30.335268 0.00 230.92 0.00 231,142.97

ACI00C7S0 WESTFIELD RETAIL TRUST REIT 31 Jul 2012 LOOP CAPITAL MARKETS LLC AUD/AU803 Aug 2012

9,800.000 0.950435 NHHJ Local 3.030800 0.00 29.70 0.00 29,731.54
Base 3.188856 0.00 31.25 0.00 31,282.03

B01BTX901 WESTFIELD GROUP REIT NPV 31 Jul 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0103 Aug 2012

12,283.000 0.950435 NHHJ Local 9.990300 0.00 122.71 0.00 122,833.56
Base 10.511292 0.00 129.11 0.00 129,239.31

B03FYZ909 GOODMAN GROUP REIT NPV 24 Aug 2012 NEW TO ORD NON CASH AUD/AU827 Aug 2012

45,347.000 1.033023 NHHJ Local 3.600044 0.00 0.00 0.00 163,251.21
Base 3.484961 0.00 0.00 0.00 158,032.54

B0CRCP909 TATTS GROUP LTD COMMON STOCK NPV 05 Sep 2012 AUTREPAT-DIV RE AUD/AU8OPEN

3,187.000 0.981017 NHHJ Local 2.640037 0.00 0.00 0.00 8,413.80
Base 2.691123 0.00 0.00 0.00 8,576.61

B0LFW3902 CENTRAL PETROLEUM LTD COMMON STOCK NPV 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

819,458.000 0.957809 NHEH Local 0.129600 0.00 106.20 0.00 106,307.96
Base 0.135309 0.00 110.88 0.00 110,990.77

B0ZNPN904 AGL ENERGY LTD COMMON STOCK NPV 31 Jul 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0203 Aug 2012

2,453.000 0.950435 NHHJ Local 15.773400 0.00 38.69 0.00 38,730.84
Base 16.595980 0.00 40.71 0.00 40,750.65
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05 Sep 2012 AUTREPAT-DIV RE AUD/AU827 Sep 2012

488.000 0.981017 NHHJ Local 14.510819 0.00 0.00 0.00 7,081.28
Base 14.791608 0.00 0.00 0.00 7,218.32

B0ZNPN904 Total

2,941.000 Local 0.00 38.69 0.00 45,812.12
Base 0.00 40.71 0.00 47,968.97

B1Z71X901 FORGE GROUP LTD COMMON STOCK 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

12,930.000 0.957809 NHEH Local 3.964500 0.00 51.26 0.00 51,312.25
Base 4.139134 0.00 53.52 0.00 53,572.53

28 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

18,000.000 0.962696 NHEH Local 3.942900 0.00 70.97 0.00 71,043.17
Base 4.095685 0.00 73.72 0.00 73,796.06

B1Z71X901 Total

30,930.000 Local 0.00 122.23 0.00 122,355.42
Base 0.00 127.24 0.00 127,368.59

B293GJ902 OROCOBRE LTD COMMON STOCK 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

31,216.000 0.957809 NHEH Local 2.222300 0.00 69.37 0.00 69,440.69
Base 2.320191 0.00 72.43 0.00 72,499.52

28 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

16,744.000 0.962696 NHEH Local 2.222900 0.00 37.22 0.00 37,257.46
Base 2.309036 0.00 38.66 0.00 38,701.17

B293GJ902 Total

47,960.000 Local 0.00 106.59 0.00 106,698.15
Base 0.00 111.09 0.00 111,200.69

B3SVQF904 ECHO ENTERTAINMENT GROUP LTD COMMON STOCK 29 Jun 2012 NEW TO ORD NON CASH AUD/AU802 Jul 2012

6,985.000 0.991473 NHHJ Local 3.300000 0.00 0.00 0.00 23,050.50
Base 3.328381 0.00 0.00 0.00 23,248.74

B4N2S4904 QR NATIONAL LTD COMMON STOCK 05 Sep 2012 ITG AUSTRALIA LTD. AUD/AU810 Sep 2012
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30,000.000 0.981017 NHHJ Local 3.405100 0.00 51.08 0.00 102,204.08
Base 3.470990 0.00 52.07 0.00 104,181.76

B59HM7903 KATHMANDU HOLDINGS LTD COMMON STOCK 05 Jul 2012 UBS SECURITIES ASIA LTD AUD/AU810 Jul 2012

471.000 0.971959 NHHV Local 1.101300 0.00 0.26 0.00 518.97
Base 1.133072 0.00 0.27 0.00 533.94

06 Jul 2012 MACQUARIEEQUITIES LIMITED (SYDNEY) AUD/AU811 Jul 2012

7,558.000 0.981691 NHHV Local 1.169700 0.00 4.42 0.00 8,845.01
Base 1.191515 0.00 4.50 0.00 9,009.97

11 Jul 2012 UBS SECURITIES ASIA LTD AUD/AU816 Jul 2012

4,009.000 0.975515 NHHV Local 1.128200 0.00 2.26 0.00 4,525.21
Base 1.156517 0.00 2.32 0.00 4,638.79

12 Jul 2012 J.P. MORGAN CLEARING CORP. AUD/AU817 Jul 2012

628,014.000 0.987167 NHHV Local 1.107500 0.00 695.53 0.00 696,221.04
Base 1.121897 0.00 704.57 0.00 705,271.79

12 Jul 2012 UBS SECURITIES ASIA LTD AUD/AU817 Jul 2012

1,248.000 0.987167 NHHV Local 1.104904 0.00 0.69 0.00 1,379.61
Base 1.119268 0.00 0.70 0.00 1,397.54

B59HM7903 Total

641,300.000 Local 0.00 703.16 0.00 711,489.84
Base 0.00 712.36 0.00 720,852.03

B7NKJX903 ARRIUM LTD COMMON STOCK NPV 02 Jul 2012 CUSIP CHANGE NON CASH AUD/AU802 Jul 2012

991,900.000 0.940705 NHHV Local 1.718150 0.00 0.00 0.00 1,704,233.70
Base 1.826449 0.00 0.00 0.00 1,811,655.84

B86SZR908 ALS LTD COMMON STOCK NPV 21 Aug 2012 CUSIP CHANGE NON CASH AUD/AU822 Aug 2012

5,065.000 1.029445 NHHJ Local 11.587767 0.00 0.00 0.00 58,692.04
Base 11.256320 0.00 0.00 0.00 57,013.26

B88FJ4903 GOODMAN GROUP REIT NPV 14 Aug 2012 CONVERSION NON CASH AUD/AU821 Aug 2012

45,347.000 1.033023 NHHJ Local 3.600044 0.00 0.00 0.00 163,251.21
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Base 3.484961 0.00 0.00 0.00 158,032.54

B8J35W901 CAMPBELL BROTHERS LTD DFD COMMON STOCK NPV 01 Aug 2012 STOCKSPLIT NON CASH AUD/AU810 Aug 2012

5,065.000 1.029445 NHHJ Local 11.587767 0.00 0.00 0.00 58,692.04
Base 11.256320 0.00 0.00 0.00 57,013.26

AUSTRALIAN DOLLAR  Total

4,412,978.000 0.00

0.00

13,998.50

14,608.52

0.00

0.00

14,530,646.59

15,151,773.94

Local

Base

BRAZILIAN REAL

268236908 PETROBRAS   PETROLEO BRAS COMMON STOCK NPV 04 Sep 2012 MORGAN STANLEY CO INCORPORATED BRL/BR3 0.0110 Sep 2012

15,000.000 2.042750 NHHJ Local 21.175100 0.00 366.86 109.58 318,102.94
Base 10.365977 0.00 179.59 53.64 155,722.89

972VVG908 PDG REALTY RTS EXP 15AUG12 16 Jul 2012 3 RIGHTS ISSUE (NON CASH) BRL/BR319 Jul 2012

597.000 2.035300 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

972VVG908 PDG REALTY RTS EXP 15AUG12 16 Jul 2012 3 RIGHTS ISSUE (NON CASH) BRL/BR319 Jul 2012

10,310.000 2.035300 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

972VVG908 Total

10,907.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986BXM901 ITAUSA INVESTIMENTOS ITAU EXP 31MAY12 27 Apr 2012 RIGHTS ISSUE (NON CASH) BRL/BR3CANCEL

-1,338.000 1.885000 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

986BXM901 ITAUSA INVESTIMENTOS ITAU EXP 31MAY12 27 Apr 2012 RIGHTS ISSUE (NON CASH) BRL/BR3CANCEL

-1,791.000 1.885000 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

986BXM901 ITAUSA INVESTIMENTOS ITAU EXP 31MAY12 27 Apr 2012 RIGHTS ISSUE (NON CASH) BRL/BR303 May 2012
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1,338.000 1.885000 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

986BXM901 ITAUSA INVESTIMENTOS ITAU EXP 31MAY12 27 Apr 2012 RIGHTS ISSUE (NON CASH) BRL/BR303 May 2012

1,791.000 1.885000 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

986BXM901 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

ACI0226O0 LATAM AIRLINES GROUP SA BDR BDR NPV 12 Jun 2012 EXCHANGE OFFER (NON CASH) BRL/BR3CANCEL

-2,580.300 1.827276 NHIL Local 37.661725 0.00 0.00 0.00 -97,178.55
Base 20.610855 0.00 0.00 0.00 -53,182.19

12 Jun 2012 EXCHANGE OFFER (NON CASH) BRL/BR312 Jun 2012

2,580.300 1.827276 NHIL Local 37.661725 0.00 0.00 0.00 97,178.55
Base 20.610855 0.00 0.00 0.00 53,182.19

ACI0226O0 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

B07C76906 TRACTEBEL ENERGIA SA COMMON STOCK NPV 31 Jul 2012 CITIGROUPGLOBAL MARKETS INC. BRL/BR3 0.0203 Aug 2012

600.000 2.051650 NHHJ Local 37.273300 0.00 25.83 7.72 22,397.53
Base 18.167475 0.00 12.59 3.76 10,916.84

B1YBRG902 CIA ENERGETICA MINAS GER PRF PREFERENCE 31 Jul 2012 CITIGROUPGLOBAL MARKETS INC. BRL/BR3 0.0203 Aug 2012

700.000 2.051650 NHHJ Local 39.963900 0.00 32.31 9.65 28,016.69
Base 19.478907 0.00 15.75 4.70 13,655.69

B1YCHL900 CIA SANEAMENTO BASICO DE SP COMMON STOCK NPV 31 Jul 2012 CITIGROUPGLOBAL MARKETS INC. BRL/BR3 0.0503 Aug 2012

5,000.000 2.051650 NHHJ Local 87.882200 0.00 507.52 151.60 440,070.12
Base 42.834889 0.00 247.37 73.89 214,495.71
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BRAZILIAN REAL  Total

32,207.000 0.00

0.00

932.52

455.30

278.55

135.99

808,587.28

394,791.13

Local

Base

CANADIAN DOLLAR

01626P957 ALIMENTATION COUCHE TARD  B COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

700.000 1.001450 NHHJ Local 47.616300 0.00 10.50 0.00 33,341.91
Base 47.547356 0.00 10.48 0.00 33,293.63

04682R958 ATHABASCA OIL CORP COMMON STOCK 04 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0107 Sep 2012

5,000.000 0.986250 NHHJ Local 13.489000 0.00 67.50 0.00 67,512.50
Base 13.677060 0.00 68.44 0.00 68,453.74

05534B950 BCE INC COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

1,100.000 1.001450 NHHJ Local 42.654900 0.00 16.50 0.00 46,936.89
Base 42.593140 0.00 16.48 0.00 46,868.93

067901959 BARRICK GOLD CORP COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

600.000 1.001450 NHHJ Local 33.340500 0.00 9.00 0.00 20,013.30
Base 33.292226 0.00 8.99 0.00 19,984.32

04 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0107 Sep 2012

2,400.000 0.986250 NHHJ Local 37.764200 0.00 32.40 0.00 90,666.48
Base 38.290697 0.00 32.85 0.00 91,930.52

067901959 Total

3,000.000 Local 0.00 41.40 0.00 110,679.78
Base 0.00 41.84 0.00 111,914.84

07317Q956 BAYTEX ENERGY CORP COMMON STOCK NPV 04 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0107 Sep 2012

2,000.000 0.986250 NHHJ Local 44.602000 0.00 27.00 0.00 89,231.00
Base 45.223828 0.00 27.38 0.00 90,475.03

112585955 BROOKFIELD ASSET MANAGE CL A COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

3,700.000 1.001450 NHHJ Local 34.178800 0.00 55.50 0.00 126,517.06
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Base 34.129312 0.00 55.42 0.00 126,333.88

124765959 CAE INC COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

6,600.000 1.001450 NHHJ Local 10.160800 0.00 99.00 0.00 67,160.28
Base 10.146088 0.00 98.86 0.00 67,063.04

136375961 CANADIAN NATL RAILWAY CO COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

800.000 1.001450 NHHJ Local 88.761400 0.00 12.00 0.00 71,021.12
Base 88.632882 0.00 11.98 0.00 70,918.29

13645T951 CANADIAN PACIFIC RAILWAY LTD COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

500.000 1.001450 NHHJ Local 82.286900 0.00 7.50 0.00 41,150.95
Base 82.167757 0.00 7.49 0.00 41,091.37

136681954 CANADIAN TIRE CORP CLASS A COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

1,600.000 1.001450 NHHJ Local 67.134000 0.00 24.00 0.00 107,438.40
Base 67.036797 0.00 23.97 0.00 107,282.84

146900956 CASCADES INC COMMON STOCK NPV 19 Jul 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0424 Jul 2012

11,100.000 1.007650 NHEG Local 4.583300 0.00 444.00 0.00 51,318.63
Base 4.548504 0.00 440.63 0.00 50,929.02

20 Jul 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0425 Jul 2012

3,100.000 1.011350 NHEG Local 4.649000 0.00 124.00 0.00 14,535.90
Base 4.596826 0.00 122.61 0.00 14,372.77

24 Jul 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0427 Jul 2012

9,600.000 1.020750 NHEG Local 4.660200 0.00 384.00 0.00 45,121.92
Base 4.565467 0.00 376.19 0.00 44,204.67

25 Jul 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0430 Jul 2012

5,500.000 1.018150 NHEG Local 4.644500 0.00 220.00 0.00 25,764.75
Base 4.561705 0.00 216.08 0.00 25,305.46

26 Jul 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0431 Jul 2012

1,600.000 1.010150 NHEG Local 4.722900 0.00 64.00 0.00 7,620.64
Base 4.675444 0.00 63.36 0.00 7,544.07
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27 Jul 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0401 Aug 2012

3,000.000 1.006050 NHEG Local 4.773500 0.00 120.00 0.00 14,440.50
Base 4.744794 0.00 119.28 0.00 14,353.66

30 Jul 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0402 Aug 2012

6,100.000 1.003300 NHEG Local 4.900000 0.00 244.00 0.00 30,134.00
Base 4.883883 0.00 243.20 0.00 30,034.88

07 Aug 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0410 Aug 2012

3,400.000 0.996350 NHEG Local 5.057100 0.00 136.00 0.00 17,330.14
Base 5.075626 0.00 136.50 0.00 17,393.63

08 Aug 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0413 Aug 2012

6,000.000 0.994650 NHEG Local 5.126100 0.00 240.00 0.00 30,996.60
Base 5.153672 0.00 241.29 0.00 31,163.32

146900956 Total

49,400.000 Local 0.00 1,976.00 0.00 237,263.08
Base 0.00 1,959.14 0.00 235,301.48

148887953 CATAMARAN CORP COMMON STOCK NPV 11 Jul 2012 CUSIP CHANGE NON CASH CAD/CAN11 Jul 2012

1,300.000 1.035000 NHHJ Local 94.879100 0.00 0.00 0.00 123,342.83
Base 91.670631 0.00 0.00 0.00 119,171.82

31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

2,300.000 1.001450 NHHJ Local 86.994500 0.00 34.50 0.00 200,121.85
Base 86.868541 0.00 34.45 0.00 199,832.09

148887953 Total

3,600.000 Local 0.00 34.50 0.00 323,464.68
Base 0.00 34.45 0.00 319,003.91

29250N956 ENBRIDGE INC COMMON STOCK NPV 29 Aug 2012 G TRADE SERVICES LTD CAD/CAN 0.03

61,000.000 0.987450 NHHP Local 38.964300 0.00 1,830.00 0.00 2,378,652.30
Base 39.459517 0.00 1,853.26 0.00 2,408,883.79

29 Aug 2012 G TRADE SERVICES LTD CAD/CAN 0.03CANCEL
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-61,000.000 0.987450 NHHP Local 38.964300 0.00 -1,830.00 0.00 -2,378,652.30
Base 39.459517 0.00 -1,853.26 0.00 -2,408,883.79

30 Aug 2012 G TRADE SERVICES LTD CAD/CAN 0.03

53,000.000 0.992600 NHHP Local 38.877200 0.00 1,590.00 0.00 2,062,081.60
Base 39.167036 0.00 1,601.85 0.00 2,077,454.77

30 Aug 2012 G TRADE SERVICES LTD CAD/CAN 0.03CANCEL

-53,000.000 0.992600 NHHP Local 38.877200 0.00 -1,590.00 0.00 -2,062,081.60
Base 39.167036 0.00 -1,601.85 0.00 -2,077,454.77

31 Aug 2012 G TRADE SERVICES LTD CAD/CAN 0.03

25,300.000 0.986250 NHHP Local 38.718200 0.00 759.00 0.00 980,329.46
Base 39.257997 0.00 769.58 0.00 993,996.92

31 Aug 2012 G TRADE SERVICES LTD CAD/CAN 0.03CANCEL

-25,300.000 0.986250 NHHP Local 38.718200 0.00 -759.00 0.00 -980,329.46
Base 39.257997 0.00 -769.58 0.00 -993,996.92

29 Aug 2012 1 G TRADE SERVICES LTD CAD/CAN 0.0305 Sep 2012

61,000.000 0.987450 NHHP Local 38.964300 0.00 1,830.00 0.00 2,378,652.30
Base 39.459517 0.00 1,853.26 0.00 2,408,883.79

30 Aug 2012 G TRADE SERVICES LTD CAD/CAN 0.0305 Sep 2012

53,000.000 0.992600 NHHP Local 38.877200 0.00 1,590.00 0.00 2,062,081.60
Base 39.167036 0.00 1,601.85 0.00 2,077,454.77

31 Aug 2012 G TRADE SERVICES LTD CAD/CAN 0.0306 Sep 2012

25,300.000 0.986250 NHHP Local 38.718200 0.00 759.00 0.00 980,329.46
Base 39.257997 0.00 769.58 0.00 993,996.92

06 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0311 Sep 2012

26,789.000 0.982550 NHHP Local 38.611900 0.00 803.67 0.00 1,035,177.86
Base 39.297644 0.00 817.94 0.00 1,053,562.53

07 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0312 Sep 2012

9,251.000 0.977750 NHHP Local 38.595400 0.00 277.53 0.00 357,323.58
Base 39.473690 0.00 283.85 0.00 365,454.95
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21 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0326 Sep 2012

41,402.000 0.975450 NHHP Local 38.101500 0.00 1,242.06 0.00 1,578,720.36
Base 39.060434 0.00 1,273.32 0.00 1,618,453.39

29250N956 Total

216,742.000 Local 0.00 6,502.26 0.00 8,392,285.16
Base 0.00 6,599.80 0.00 8,517,806.35

349553958 FORTIS INC COMMON STOCK NPV 04 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0107 Sep 2012

1,000.000 0.986250 NHHJ Local 32.862000 0.00 13.50 0.00 32,875.50
Base 33.320152 0.00 13.69 0.00 33,333.84

351858956 FRANCO NEVADA CORP COMMON STOCK NPV 04 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0107 Sep 2012

2,500.000 0.986250 NHHJ Local 52.284800 0.00 33.75 0.00 130,745.75
Base 53.013739 0.00 34.22 0.00 132,568.57

380956953 GOLDCORP INC COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

300.000 1.001450 NHHJ Local 36.806000 0.00 4.50 0.00 11,046.30
Base 36.752709 0.00 4.49 0.00 11,030.31

380956953 GOLDCORP INC COMMON STOCK NPV 06 Sep 2012 BROCKHOUSE + COOPER INC MONTREAL CAD/CAN 0.0311 Sep 2012

19,900.000 0.982550 NHHP Local 41.245400 0.00 597.00 0.00 821,380.46
Base 41.977915 0.00 607.60 0.00 835,968.10

380956953 Total

20,200.000 Local 0.00 601.50 0.00 832,426.76
Base 0.00 612.09 0.00 846,998.41

389914938 GREAT CANADIAN GAMING CORP COMMON STOCK NPV 19 Jul 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0424 Jul 2012

11,200.000 1.007650 NHEG Local 9.846900 0.00 448.00 0.00 110,733.28
Base 9.772143 0.00 444.60 0.00 109,892.60

20 Jul 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0425 Jul 2012

36,600.000 1.011350 NHEG Local 9.989600 0.00 1,464.00 0.00 367,083.36
Base 9.877490 0.00 1,447.57 0.00 362,963.72
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389914938 Total

47,800.000 Local 0.00 1,912.00 0.00 477,816.64
Base 0.00 1,892.17 0.00 472,856.32

39945C950 CGI GROUP INC   CLASS A COMMON STOCK NPV 04 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0107 Sep 2012

4,000.000 0.986250 NHHJ Local 26.031800 0.00 54.00 0.00 104,181.20
Base 26.394728 0.00 54.75 0.00 105,633.66

453038960 IMPERIAL OIL LTD COMMON STOCK NPV 01 Jun 2012 10 AUTREPAT-DIV RE CAD/CAN11 Jul 2012

416.000 1.037950 NHHP Local 42.163269 0.00 0.00 0.00 17,539.92
Base 40.621676 0.00 0.00 0.00 16,898.63

45823T957 INTACT FINANCIAL CORP COMMON STOCK NPV 04 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0107 Sep 2012

2,000.000 0.986250 NHHJ Local 60.675500 0.00 27.00 0.00 121,378.00
Base 61.521420 0.00 27.38 0.00 123,070.22

46579N954 IVANHOE MINES LTD COMMON STOCK NPV 19 Jul 2012 RIGHTS EXERCISED CAD/CAN19 Jul 2012

4,162.000 1.010850 NHHJ Local 7.170000 0.00 0.00 0.00 29,841.54
Base 7.093041 0.00 0.00 0.00 29,521.24

64156L952 NEVSUN RESOURCES LTD COMMON STOCK NPV 19 Jul 2012 UBS AG CAD/CAN 0.0424 Jul 2012

25,500.000 1.007650 NHEG Local 2.932700 0.00 1,020.00 0.00 75,803.85
Base 2.910435 0.00 1,012.26 0.00 75,228.35

20 Jul 2012 UBS AG CAD/CAN 0.0425 Jul 2012

16,000.000 1.011350 NHEG Local 2.944000 0.00 640.00 0.00 47,744.00
Base 2.910961 0.00 632.82 0.00 47,208.19

23 Jul 2012 UBS AG CAD/CAN 0.0426 Jul 2012

19,900.000 1.017250 NHEG Local 2.955700 0.00 796.00 0.00 59,614.43
Base 2.905579 0.00 782.50 0.00 58,603.52

24 Jul 2012 UBS AG CAD/CAN 0.0427 Jul 2012

23,600.000 1.020750 NHEG Local 3.127000 0.00 944.00 0.00 74,741.20
Base 3.063434 0.00 924.81 0.00 73,221.85

25 Jul 2012 UBS AG CAD/CAN 0.0430 Jul 2012
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13,000.000 1.018150 NHEG Local 3.350000 0.00 520.00 0.00 44,070.00
Base 3.290281 0.00 510.73 0.00 43,284.39

26 Jul 2012 UBS AG CAD/CAN 0.0431 Jul 2012

47,000.000 1.010150 NHEG Local 3.728100 0.00 1,880.00 0.00 177,100.70
Base 3.690640 0.00 1,861.11 0.00 175,321.19

27 Jul 2012 UBS AG CAD/CAN 0.0401 Aug 2012

20,900.000 1.006050 NHEG Local 3.919300 0.00 836.00 0.00 82,749.37
Base 3.895731 0.00 830.97 0.00 82,251.75

64156L952 Total

165,900.000 Local 0.00 6,636.00 0.00 561,823.55
Base 0.00 6,555.20 0.00 555,119.24

688278951 OSISKO MINING CORP COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

1,200.000 1.001450 NHHJ Local 8.556600 0.00 12.00 0.00 10,279.92
Base 8.544211 0.00 11.98 0.00 10,265.04

78460T956 SNC LAVALIN GROUP INC COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

400.000 1.001450 NHHJ Local 39.982500 0.00 6.00 0.00 15,999.00
Base 39.924609 0.00 5.99 0.00 15,975.84

82509W954 SHOPPERS DRUG MART CORP COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

2,800.000 1.001450 NHHJ Local 41.521200 0.00 42.00 0.00 116,301.36
Base 41.461081 0.00 41.94 0.00 116,132.97

87971M954 TELUS CORPORATION  NON VOTE COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

2,200.000 1.001450 NHHJ Local 61.708700 0.00 33.00 0.00 135,792.14
Base 61.619352 0.00 32.95 0.00 135,595.53

88706M954 TIM HORTONS INC COMMON STOCK NPV 04 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0107 Sep 2012

2,500.000 0.986250 NHHJ Local 49.826000 0.00 33.75 0.00 124,598.75
Base 50.520659 0.00 34.22 0.00 126,335.87

89353D958 TRANSCANADA CORP COMMON STOCK NPV 21 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0326 Sep 2012

59,100.000 0.975450 NHHP Local 44.889100 0.00 1,773.00 0.00 2,654,718.81
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Base 46.018863 0.00 1,817.62 0.00 2,721,532.43

900435959 TURQUOISE HILL RESOURCES LTD COMMON STOCK NPV 08 Aug 2012 CUSIP CHANGE NON CASH CAD/CAN08 Aug 2012

16,055.000 1.002115 NHHJ Local 17.716976 0.00 0.00 0.00 284,446.05
Base 17.679589 0.00 0.00 0.00 283,845.80

923725956 VERMILION ENERGY INC COMMON STOCK 04 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0107 Sep 2012

3,500.000 0.986250 NHHJ Local 44.680600 0.00 47.25 0.00 156,429.35
Base 45.303523 0.00 47.91 0.00 158,610.24

92849T959 VITERRA INC COMMON STOCK NPV 31 Jul 2012 CIBC WORLD MKTS INC CAD/CAN 0.0103 Aug 2012

9,300.000 1.001450 NHHJ Local 16.069500 0.00 139.50 0.00 149,585.85
Base 16.046233 0.00 139.30 0.00 149,369.26

CANADIAN DOLLAR  Total

639,775.000 0.00

0.00

20,237.91

20,277.14

0.00

0.00

15,670,782.90

15,869,470.44

Local

Base

CHILEAN PESO

B00R3L901 CENCOSUD SA COMMON STOCK NPV 23 Jul 2012 RIGHTS EXERCISED CLP/CL223 Jul 2012

4,017.000 492.650000 NHIL Local 2,600.000000 0.00 0.00 0.00 10,444,200.00
Base 5.277580 0.00 0.00 0.00 21,200.04

CHILEAN PESO  Total

4,017.000 0.00

0.00

0.00

0.00

0.00

0.00

10,444,200.00

21,200.04

Local

Base

DANISH KRONE

450109905 GN STORE NORD A/S COMMON STOCK DKK4. 23 Aug 2012 UBS AG DKK/DK2 0.0228 Aug 2012

50,400.000 5.919100 NHEG Local 77.187100 0.00 6,224.37 0.00 3,896,454.21
Base 13.040344 0.00 1,051.57 0.00 658,284.91

596154906 WILLIAM DEMANT HOLDING COMMON STOCK DKK1. 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD DKK/DK2 0.0303 Aug 2012

442.000 6.043000 NHHJ Local 571.954208 0.00 88.48 0.00 252,892.24
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Base 94.647395 0.00 14.64 0.00 41,848.79

31 Jul 2012 INTERNAL SWAP DKK/DK203 Aug 2012

330.000 6.043000 NHHJ Local 571.500000 0.00 0.00 0.00 188,595.00
Base 94.572232 0.00 0.00 0.00 31,208.84

596154906 Total

772.000 Local 0.00 88.48 0.00 441,487.24
Base 0.00 14.64 0.00 73,057.63

B04TZX902 COLOPLAST B COMMON STOCK DKK5. 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH DKK/DK2 0.1010 Sep 2012

500.000 5.912950 NHHJ Local 1,175.538000 0.00 293.88 0.00 588,062.88
Base 198.807363 0.00 49.70 0.00 99,453.38

DANISH KRONE  Total

51,672.000 0.00

0.00

6,606.73

1,115.91

0.00

0.00

4,926,004.33

830,795.92

Local

Base

EURO CURRENCY

AUSTRIA

465145001 OMV AG COMMON STOCK NPV 05 Sep 2012 PERSHING LLC EUR/AT2 0.0210 Sep 2012

2,500.000 0.793493 NHHJ Local 25.786500 0.00 32.23 0.00 64,498.48
Base 32.497451 0.00 40.62 0.00 81,284.25

B3DCF7902 ATRIUM EUROPEAN REAL ESTATE COMMON STOCK NPV 12 Sep 2012 DIRECT ACCESS PARTNERS, LLC EUR/AT2 0.0117 Sep 2012

22,000.000 0.775615 NHEG Local 4.080600 0.00 143.64 0.00 89,916.84
Base 5.261115 0.00 185.19 0.00 115,929.73

13 Sep 2012 DIRECT ACCESS PARTNERS, LLC EUR/AT2 0.0118 Sep 2012

26,500.000 0.774503 NHEG Local 4.035100 0.00 171.09 0.00 107,101.24
Base 5.209922 0.00 220.90 0.00 138,283.83

14 Sep 2012 DIRECT ACCESS PARTNERS, LLC EUR/AT2 0.0119 Sep 2012

67,100.000 0.761006 NHEG Local 4.110100 0.00 441.26 0.00 276,228.97
Base 5.400877 0.00 579.84 0.00 362,978.70

Prepared by State StreetPage 183



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

B3DCF7902 Total

115,600.000 Local 0.00 755.99 0.00 473,247.05
Base 0.00 985.93 0.00 617,192.26

AUSTRIA Total
118,100.000 0.00

0.00 1,026.55

788.22

0.00

0.00 537,745.53

698,476.51

Local

Base

BELGIUM

475531901 ANHEUSER BUSCH INBEV NV COMMON STOCK NPV 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/BE5 0.0303 Aug 2012

78.000 0.812051 NHHJ Local 64.300000 0.00 1.76 0.00 5,017.16
Base 79.182219 0.00 2.17 0.00 6,178.38

B07MXC902 GALAPAGOS NV COMMON STOCK NPV 12 Sep 2012 DIRECT ACCESS PARTNERS, LLC EUR/BE5 0.0317 Sep 2012

21,766.000 0.775615 NHEG Local 14.898600 0.00 518.85 0.00 324,801.78
Base 19.208757 0.00 668.95 0.00 418,766.76

13 Sep 2012 DIRECT ACCESS PARTNERS, LLC EUR/BE5 0.0318 Sep 2012

5,934.000 0.774503 NHEG Local 15.426899 0.00 146.47 0.00 91,689.69
Base 19.918450 0.00 189.11 0.00 118,385.20

B07MXC902 Total

27,700.000 Local 0.00 665.32 0.00 416,491.47
Base 0.00 858.06 0.00 537,151.96

B1G5XP908 AEDIFICA REIT NPV 19 Jul 2012 DIRECT ACCESS PARTNERS, LLC EUR/BE5 0.1024 Jul 2012

3,200.000 0.815860 NHEG Local 49.230200 0.00 252.06 0.00 157,788.70
Base 60.341480 0.00 308.95 0.00 193,401.69

20 Jul 2012 DIRECT ACCESS PARTNERS, LLC EUR/BE5 0.1025 Jul 2012

1,900.000 0.821322 NHEG Local 49.486300 0.00 150.44 0.00 94,174.41
Base 60.252008 0.00 183.17 0.00 114,661.98

23 Jul 2012 DIRECT ACCESS PARTNERS, LLC EUR/BE5 0.1026 Jul 2012

2,600.000 0.824810 NHEG Local 49.181100 0.00 204.59 0.00 128,075.45
Base 59.627187 0.00 248.05 0.00 155,278.73
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B1G5XP908 Total

7,700.000 Local 0.00 607.09 0.00 380,038.56
Base 0.00 740.17 0.00 463,342.40

B86S2N903 AGEAS COMMON STOCK NPV 07 Aug 2012 REVERSE SPLIT NON CASH EUR/BE507 Aug 2012

4,778.000 0.717314 NHHJ Local 77.956728 0.00 0.00 0.00 372,477.25
Base 108.678649 0.00 0.00 0.00 519,266.59

BELGIUM Total
40,256.000 0.00

0.00 1,600.40

1,274.17

0.00

0.00 1,174,024.44

1,525,939.33

Local

Base

FINLAND

B11WFP905 KONECRANES OYJ COMMON STOCK NPV 19 Jul 2012 UBS AG EUR/FI2 0.0424 Jul 2012

15,800.000 0.815594 NHEG Local 21.859400 0.00 552.61 0.00 345,931.13
Base 26.801816 0.00 677.56 0.00 424,146.24

20 Jul 2012 UBS AG EUR/FI2 0.0425 Jul 2012

1,800.000 0.821322 NHEG Local 21.645000 0.00 62.34 0.00 39,023.34
Base 26.353854 0.00 75.90 0.00 47,512.84

B11WFP905 Total

17,600.000 Local 0.00 614.95 0.00 384,954.47
Base 0.00 753.46 0.00 471,659.08

B79V3H907 CITYCON OYJ RTS EXP 01OCT12 10 Sep 2012 RIGHTS ISSUE (NON CASH) EUR/FI213 Sep 2012

97,649.000 0.781189 NHEH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

FINLAND Total
115,249.000 0.00

0.00 753.46

614.95

0.00

0.00 384,954.47

471,659.08

Local

Base

FRANCE

416343002 CAP GEMINI COMMON STOCK EUR8. 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0205 Jul 2012

11,729.000 0.794660 NHEH Local 29.270000 0.00 171.65 0.00 343,479.48
Base 36.833363 0.00 216.00 0.00 432,234.52
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22 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0227 Aug 2012

8,517.000 0.801860 NHEH Local 30.688800 0.00 130.69 522.75 262,029.95
Base 38.272018 0.00 162.98 651.92 326,777.68

416343002 Total

20,246.000 Local 0.00 302.34 522.75 605,509.43
Base 0.00 378.98 651.92 759,012.20

421539008 CIE GENERALE DE GEOPHYSIQUE COMMON STOCK EUR.4 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0105 Jul 2012

7,713.000 0.794660 NHEH Local 20.794600 0.00 80.19 0.00 160,468.94
Base 26.167921 0.00 100.91 0.00 201,934.09

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0106 Jul 2012

16,425.000 0.792393 NHEH Local 21.082100 0.00 173.14 0.00 346,446.63
Base 26.605611 0.00 218.50 0.00 437,215.66

421539008 Total

24,138.000 Local 0.00 253.33 0.00 506,915.57
Base 0.00 319.41 0.00 639,149.75

487416901 TECHNIP SA COMMON STOCK EUR. 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0510 Sep 2012

1,000.000 0.793493 NHHJ Local 83.935300 0.00 41.97 167.87 84,145.14
Base 105.779509 0.00 52.89 211.56 106,043.96

554398909 CNP ASSURANCES COMMON STOCK EUR1. 17 Jul 2012 AUTREPAT-STK/$ DIV EUR/FR4

1,095.000 0.817227 NHHJ Local 7.880000 0.00 0.00 0.00 8,628.60
Base 9.642364 0.00 0.00 0.00 10,558.40

17 Jul 2012 AUTREPAT-STK/$ DIV EUR/FR4CANCEL

-1,095.000 0.817227 NHHJ Local 7.880000 0.00 0.00 0.00 -8,628.60
Base 9.642364 0.00 0.00 0.00 -10,558.40

17 Jul 2012 AUTREPAT-STK/$ DIV EUR/FR424 Jul 2012

606.000 0.817227 NHHJ Local 7.880000 0.00 0.00 0.00 4,775.28
Base 9.642364 0.00 0.00 0.00 5,843.27

17 Jul 2012 AUTREPAT-STK/$ DIV EUR/FR424 Jul 2012

Prepared by State StreetPage 186



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

488.000 0.817227 NHHJ Local 7.880000 0.00 0.00 0.00 3,845.44
Base 9.642364 0.00 0.00 0.00 4,705.47

554398909 Total

1,094.000 Local 0.00 0.00 0.00 8,620.72
Base 0.00 0.00 0.00 10,548.74

560891905 ALTEN COMMON STOCK NPV 23 Aug 2012 DIRECT ACCESS PARTNERS, LLC EUR/FR4 0.0528 Aug 2012

17,100.000 0.794755 NHEG Local 22.832000 0.00 624.68 0.00 391,051.88
Base 28.728350 0.00 786.00 0.00 492,040.79

561709908 NEOPOST SA COMMON STOCK EUR1. 24 Jul 2012 AUTREPAT-STK/$ DIV EUR/FR4

265.000 0.829119 NHEH Local 34.720000 0.00 0.00 0.00 9,200.80
Base 41.875774 0.00 0.00 0.00 11,097.08

24 Jul 2012 AUTREPAT-STK/$ DIV EUR/FR4CANCEL

-265.000 0.829119 NHEH Local 34.720000 0.00 0.00 0.00 -9,200.80
Base 41.875774 0.00 0.00 0.00 -11,097.08

24 Jul 2012 AUTREPAT-STK/$ DIV EUR/FR403 Aug 2012

265.000 0.829119 NHEH Local 34.720000 0.00 0.00 0.00 9,200.80
Base 41.875774 0.00 0.00 0.00 11,097.08

561709908 Total

265.000 Local 0.00 0.00 0.00 9,200.80
Base 0.00 0.00 0.00 11,097.08

564156909 CARREFOUR SA COMMON STOCK EUR2.518 Jul 2012 AUTREPAT-STK/$ DIV EUR/FR4

1,019.000 0.815594 NHHJ Local 12.780000 0.00 0.00 0.00 13,022.82
Base 15.669561 0.00 0.00 0.00 15,967.28

18 Jul 2012 AUTREPAT-STK/$ DIV EUR/FR4CANCEL

-1,019.000 0.815594 NHHJ Local 12.780000 0.00 0.00 0.00 -13,022.82
Base 15.669561 0.00 0.00 0.00 -15,967.28

18 Jul 2012 AUTREPAT-STK/$ DIV EUR/FR427 Jul 2012

83.000 0.815594 NHHJ Local 12.780000 0.00 0.00 0.00 1,060.74
Base 15.669561 0.00 0.00 0.00 1,300.57
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18 Jul 2012 AUTREPAT-STK/$ DIV EUR/FR427 Jul 2012

935.000 0.815594 NHHJ Local 12.780000 0.00 0.00 0.00 11,949.30
Base 15.669561 0.00 0.00 0.00 14,651.04

564156909 Total

1,018.000 Local 0.00 0.00 0.00 13,010.04
Base 0.00 0.00 0.00 15,951.61

597264902 EUROFINS SCIENTIFIC COMMON STOCK EUR.1 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0605 Jul 2012

1,547.000 0.794660 NHEH Local 100.278203 0.00 77.57 0.00 155,207.95
Base 126.190072 0.00 97.61 0.00 195,313.66

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0606 Jul 2012

232.000 0.792393 NHEH Local 100.656681 0.00 11.68 0.00 23,364.03
Base 127.028736 0.00 14.74 0.00 29,485.41

597264902 Total

1,779.000 Local 0.00 89.25 0.00 178,571.98
Base 0.00 112.35 0.00 224,799.07

730968906 BNP PARIBAS COMMON STOCK EUR2. 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR4 0.0103 Aug 2012

657.000 0.812051 NHHJ Local 31.200000 0.00 7.18 0.00 20,505.58
Base 38.421232 0.00 8.84 0.00 25,251.59

31 Jul 2012 INTERNAL SWAP EUR/FR403 Aug 2012

518.000 0.812051 NHHJ Local 30.170000 0.00 0.00 0.00 15,628.06
Base 37.152839 0.00 0.00 0.00 19,245.17

730968906 Total

1,175.000 Local 0.00 7.18 0.00 36,133.64
Base 0.00 8.84 0.00 44,496.76

B011JK902 GEMALTO COMMON STOCK EUR1. 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0405 Jul 2012

3,060.000 0.794660 NHEH Local 57.020700 0.00 87.24 0.00 174,570.58
Base 71.754839 0.00 109.78 0.00 219,679.59

B011JK902 GEMALTO COMMON STOCK EUR1. 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0410 Sep 2012
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1,000.000 0.793493 NHHJ Local 63.006200 0.00 31.50 0.00 63,037.70
Base 79.403599 0.00 39.70 0.00 79,443.30

B011JK902 Total

4,060.000 Local 0.00 118.74 0.00 237,608.28
Base 0.00 149.48 0.00 299,122.89

B05DY7904 MAUREL ET PROM COMMON STOCK EUR.7702 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0105 Jul 2012

14,614.000 0.794660 NHEH Local 11.548400 0.00 84.38 0.00 168,852.70
Base 14.532504 0.00 106.18 0.00 212,484.21

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0106 Jul 2012

9,289.000 0.792393 NHEH Local 11.665300 0.00 54.18 0.00 108,413.15
Base 14.721609 0.00 68.38 0.00 136,817.40

05 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0110 Jul 2012

7,632.000 0.807494 NHEH Local 11.770501 0.00 44.92 0.00 89,877.38
Base 14.576580 0.00 55.63 0.00 111,304.08

B05DY7904 Total

31,535.000 Local 0.00 183.48 0.00 367,143.23
Base 0.00 230.19 0.00 460,605.69

B08V9H907 PLASTIC OMNIUM COMMON STOCK EUR.1722 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.01

1,546.000 0.801860 NHEH Local 22.395097 0.00 17.31 69.25 34,709.38
Base 27.928936 0.00 21.59 86.36 43,286.08

22 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.01CANCEL

-1,546.000 0.801860 NHEH Local 22.395097 0.00 -17.31 -69.25 -34,709.38
Base 27.928936 0.00 -21.59 -86.36 -43,286.08

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR4 0.01

2,713.000 0.794755 NHEH Local 22.357900 0.00 21.23 121.31 60,799.52
Base 28.131814 0.00 26.71 152.64 76,500.96

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR4 0.01CANCEL

-2,713.000 0.794755 NHEH Local 22.357900 0.00 -21.23 -121.31 -60,799.52
Base 28.131814 0.00 -26.71 -152.64 -76,500.96
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22 Aug 2012 1 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0128 Aug 2012

1,546.000 0.801860 NHEH Local 22.395097 0.00 17.31 0.00 34,640.13
Base 27.928936 0.00 21.59 0.00 43,199.72

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR4 0.0128 Aug 2012

2,713.000 0.794755 NHEH Local 22.357900 0.00 21.23 0.00 60,678.21
Base 28.131814 0.00 26.71 0.00 76,348.32

B08V9H907 Total

4,259.000 Local 0.00 38.54 0.00 95,318.34
Base 0.00 48.30 0.00 119,548.04

B0LMF8905 MERCIALYS REIT EUR1. 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0105 Jul 2012

1,954.000 0.794660 NHEH Local 15.038101 0.00 14.69 0.00 29,399.14
Base 18.923944 0.00 18.49 0.00 36,995.87

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0106 Jul 2012

4,505.000 0.792393 NHEH Local 15.079201 0.00 33.97 0.00 67,965.77
Base 19.029952 0.00 42.87 0.00 85,772.80

B0LMF8905 Total

6,459.000 Local 0.00 48.66 0.00 97,364.91
Base 0.00 61.36 0.00 122,768.67

B0Z5YZ906 ARKEMA COMMON STOCK EUR10.05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0410 Sep 2012

1,000.000 0.793493 NHHJ Local 67.663100 0.00 33.83 135.33 67,832.26
Base 85.272460 0.00 42.63 170.55 85,485.64

B15C55900 TOTAL SA COMMON STOCK EUR2.511 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR4 0.0216 Jul 2012

40,000.000 0.816727 NHHJ Local 36.078800 0.00 505.10 0.00 1,443,657.10
Base 44.174859 0.00 618.44 0.00 1,767,612.80

31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR4 0.0203 Aug 2012

10,951.000 0.812051 NHHJ Local 37.428200 0.00 143.46 0.00 410,019.68
Base 46.090947 0.00 176.66 0.00 504,918.63

31 Jul 2012 INTERNAL SWAP EUR/FR403 Aug 2012
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717.000 0.812051 NHHJ Local 37.604993 0.00 0.00 0.00 26,962.78
Base 46.308659 0.00 0.00 0.00 33,203.31

31 Jul 2012 INTERNAL SWAP EUR/FR403 Aug 2012

859.000 0.812051 NHHJ Local 37.604994 0.00 0.00 0.00 32,302.69
Base 46.308660 0.00 0.00 0.00 39,779.14

B15C55900 Total

52,527.000 Local 0.00 648.56 0.00 1,912,942.25
Base 0.00 795.10 0.00 2,345,513.88

B188LG904 AKKA TECHNOLOGIES COMMON STOCK EUR1. 13 Jul 2012 NOMURA INTERNATIONAL PLC EUR/FR4 0.0118 Jul 2012

7,841.000 0.817528 NHHV Local 22.445900 0.00 88.00 0.00 176,086.30
Base 27.455818 0.00 107.64 0.00 215,388.71

16 Jul 2012 NOMURA INTERNATIONAL PLC EUR/FR4 0.0119 Jul 2012

3,821.000 0.815262 NHHV Local 22.733400 0.00 43.43 0.00 86,907.75
Base 27.884778 0.00 53.27 0.00 106,601.01

17 Jul 2012 NOMURA INTERNATIONAL PLC EUR/FR4 0.0120 Jul 2012

4,529.000 0.817227 NHHV Local 22.961700 0.00 52.00 0.00 104,045.54
Base 28.097089 0.00 63.63 0.00 127,315.35

18 Jul 2012 NOMURA INTERNATIONAL PLC EUR/FR4 0.0123 Jul 2012

10,809.000 0.815594 NHHV Local 22.884900 0.00 123.68 0.00 247,486.56
Base 28.059181 0.00 151.64 0.00 303,443.33

B188LG904 Total

27,000.000 Local 0.00 307.11 0.00 614,526.15
Base 0.00 376.18 0.00 752,748.40

B1VP0K904 REXEL SA COMMON STOCK EUR5. 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0105 Jul 2012

19,741.000 0.794660 NHEH Local 13.773100 0.00 135.95 0.00 272,030.72
Base 17.332067 0.00 171.08 0.00 342,323.41

B292JQ905 GROUPE EUROTUNNEL SA   REGR COMMON STOCK EUR.4 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4

10,000.000 0.793493 NHHJ Local 5.809300 0.00 29.05 0.00 58,122.05
Base 7.321174 0.00 36.61 0.00 73,248.35
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05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4CANCEL

-10,000.000 0.793493 NHHJ Local 5.809300 0.00 -29.05 0.00 -58,122.05
Base 7.321174 0.00 -36.61 0.00 -73,248.35

05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR410 Sep 2012

10,000.000 0.793493 NHHJ Local 5.809300 0.00 29.05 116.19 58,238.24
Base 7.321174 0.00 36.61 146.43 73,394.77

B292JQ905 Total

10,000.000 Local 0.00 29.05 116.19 58,238.24
Base 0.00 36.61 146.43 73,394.77

B7F2D8903 CIE GEN DE GEOPH RTS EXP 12OCT12 28 Sep 2012 RIGHTS ISSUE (NON CASH) EUR/FR428 Sep 2012

24,138.000 0.777786 NHEH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B7F2D8903 CIE GEN DE GEOPH RTS EXP 12OCT12 28 Sep 2012 RIGHTS ISSUE (NON CASH) EUR/FR428 Sep 2012

12,854.000 0.777786 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B7F2D8903 Total

36,992.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

FRANCE Total
261,388.000 0.00

0.00 3,569.40

2,862.67

1,180.46

942.14 5,556,163.58

6,904,651.35

Local

Base

GERMANY

459858908 CONTINENTAL AG COMMON STOCK NPV 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/DE5 0.0507 Sep 2012

500.000 0.793493 NHHJ Local 78.363600 0.00 19.59 0.00 39,201.39
Base 98.757771 0.00 24.69 0.00 49,403.57

475513909 SOFTWARE AG COMMON STOCK NPV 20 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0224 Jul 2012

21,116.000 0.821322 NHEB Local 24.018800 0.00 355.03 0.00 507,536.01
Base 29.244072 0.00 432.27 0.00 617,950.10
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23 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0225 Jul 2012

31,399.000 0.824810 NHEB Local 23.316900 0.00 512.49 0.00 732,639.83
Base 28.269420 0.00 621.34 0.00 888,252.85

24 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0226 Jul 2012

2,077.000 0.829119 NHEB Local 24.883000 0.00 36.18 0.00 51,718.17
Base 30.011374 0.00 43.64 0.00 62,377.26

30 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0201 Aug 2012

13,903.000 0.816393 NHEB Local 26.696100 0.00 259.81 0.00 371,415.69
Base 32.700060 0.00 318.24 0.00 454,947.18

31 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0202 Aug 2012

12,007.000 0.812051 NHEB Local 26.556700 0.00 223.21 0.00 319,089.51
Base 32.703242 0.00 274.87 0.00 392,942.70

01 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0203 Aug 2012

13,610.000 0.813074 NHEB Local 26.330100 0.00 250.85 0.00 358,603.51
Base 32.383399 0.00 308.52 0.00 441,046.58

02 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0206 Aug 2012

14,010.000 0.823079 NHEB Local 26.345800 0.00 258.37 0.00 369,363.03
Base 32.008835 0.00 313.91 0.00 448,757.69

03 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0207 Aug 2012

5,894.000 0.807168 NHEB Local 26.784199 0.00 110.51 0.00 157,976.58
Base 33.182930 0.00 136.91 0.00 195,717.10

06 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0508 Aug 2012

10,121.000 0.805056 NHEB Local 27.283900 0.00 414.21 0.00 276,554.56
Base 33.890686 0.00 514.51 0.00 343,522.14

07 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0209 Aug 2012

10,146.000 0.805023 NHEB Local 26.967900 0.00 191.53 0.00 273,807.84
Base 33.499540 0.00 237.92 0.00 340,124.24

08 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0210 Aug 2012

8,694.000 0.808767 NHEB Local 26.800700 0.00 163.11 0.00 233,168.40
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Base 33.137727 0.00 201.68 0.00 288,301.08

09 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0213 Aug 2012

8,623.000 0.814465 NHEB Local 26.804100 0.00 161.79 0.00 231,293.54
Base 32.910070 0.00 198.65 0.00 283,982.17

475513909 Total

151,600.000 Local 0.00 2,937.09 0.00 3,883,166.67
Base 0.00 3,602.46 0.00 4,757,921.09

484628904 SAP AG COMMON STOCK NPV 05 Sep 2012 CITIBANK N.A. EUR/DE5 0.1007 Sep 2012

5,259.000 0.793493 NHHP Local 53.180400 0.00 419.51 0.00 280,095.23
Base 67.020629 0.00 528.69 0.00 352,990.17

06 Sep 2012 CITIBANK N.A. EUR/DE5 0.1010 Sep 2012

5,167.000 0.791891 NHHP Local 53.572599 0.00 415.21 0.00 277,224.83
Base 67.651481 0.00 524.33 0.00 350,079.53

07 Sep 2012 CITIBANK N.A. EUR/DE5 0.1011 Sep 2012

5,168.000 0.781586 NHHP Local 53.866500 0.00 417.57 0.00 278,799.64
Base 68.919479 0.00 534.26 0.00 356,710.13

484628904 Total

15,594.000 Local 0.00 1,252.29 0.00 836,119.70
Base 0.00 1,587.28 0.00 1,059,779.83

510740905 BEIERSDORF AG COMMON STOCK NPV 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/DE5 0.0407 Sep 2012

1,500.000 0.793493 NHHJ Local 57.463300 0.00 43.10 0.00 86,238.05
Base 72.418156 0.00 54.32 0.00 108,681.55

512067901 HEIDELBERGCEMENT AG COMMON STOCK NPV 20 Jul 2012 1 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0325 Jul 2012

75,420.000 0.821322 NHEB Local 38.344600 0.00 2,024.36 0.00 2,893,974.09
Base 46.686440 0.00 2,464.76 0.00 3,523,556.04

523148906 ALLIANZ SE REG COMMON STOCK NPV 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/DE5 0.0402 Aug 2012

202.000 0.812051 NHHJ Local 81.317376 0.00 5.75 0.00 16,431.86
Base 100.138262 0.00 7.08 0.00 20,235.01
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31 Jul 2012 INTERNAL SWAP EUR/DE502 Aug 2012

67.000 0.812051 NHHJ Local 81.090000 0.00 0.00 0.00 5,433.03
Base 99.858260 0.00 0.00 0.00 6,690.50

523148906 Total

269.000 Local 0.00 5.75 0.00 21,864.89
Base 0.00 7.08 0.00 26,925.51

548552900 AURUBIS AG COMMON STOCK NPV 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/DE5 0.0205 Jul 2012

3,590.000 0.794660 NHEH Local 38.363501 0.00 68.86 0.00 137,793.83
Base 48.276623 0.00 86.65 0.00 173,399.73

573282902 QIAGEN N.V. COMMON STOCK EUR.0105 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/DE5 0.0107 Sep 2012

5,000.000 0.793493 NHHJ Local 14.358900 0.00 35.90 0.00 71,830.40
Base 18.095812 0.00 45.24 0.00 90,524.30

574081907 LINDE AG COMMON STOCK NPV 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/DE5 0.0502 Aug 2012

1,859.000 0.812051 NHHJ Local 121.543002 0.00 79.08 0.00 226,027.52
Base 149.674099 0.00 97.38 0.00 278,341.53

577262900 CANCOM AG COMMON STOCK 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/DE5 0.0105 Jul 2012

2,528.000 0.794660 NHEH Local 14.047200 0.00 17.76 0.00 35,529.08
Base 17.676994 0.00 22.35 0.00 44,709.79

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/DE5 0.0106 Jul 2012

4,610.000 0.792393 NHEH Local 14.185100 0.00 32.70 0.00 65,426.01
Base 17.901597 0.00 41.27 0.00 82,567.63

04 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/DE5 0.0109 Jul 2012

3,364.000 0.798308 NHEH Local 14.230200 0.00 23.94 0.00 47,894.33
Base 17.825451 0.00 29.99 0.00 59,994.80

05 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/DE5 0.0109 Jul 2012

5,356.000 0.807494 NHEH Local 14.415799 0.00 38.61 0.00 77,249.63
Base 17.852515 0.00 47.81 0.00 95,665.89

22 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/DE5 0.0124 Aug 2012
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1,230.000 0.801860 NHEH Local 12.393203 0.00 7.62 0.00 15,251.26
Base 15.455570 0.00 9.50 0.00 19,019.85

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/DE5 0.0127 Aug 2012

2,076.000 0.794755 NHEH Local 12.469398 0.00 9.06 0.00 25,895.53
Base 15.689613 0.00 11.40 0.00 32,583.04

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/DE5 0.0128 Aug 2012

2,723.000 0.797894 NHEH Local 12.362501 0.00 11.78 0.00 33,674.87
Base 15.493914 0.00 14.76 0.00 42,204.69

24 Aug 2012 J.P. MORGAN CLEARING CORP. EUR/DE5 0.0128 Aug 2012

3,706.000 0.797894 NHEH Local 12.330000 0.00 22.85 0.00 45,717.83
Base 15.453180 0.00 28.64 0.00 57,298.12

577262900 Total

25,593.000 Local 0.00 164.32 0.00 346,638.54
Base 0.00 205.72 0.00 434,043.81

959HBM905 KABEL DEUTSCHLAND HOLDING AG COMMON STOCK NPV 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/DE5 0.0307 Sep 2012

1,000.000 0.793493 NHHJ Local 52.929400 0.00 26.46 0.00 52,955.86
Base 66.704306 0.00 33.35 0.00 66,737.65

B1SK0S902 FREENET AG COMMON STOCK NPV 20 Jul 2012 NOMURA INTERNATIONAL PLC EUR/DE5 0.0124 Jul 2012

23,900.000 0.821862 NHHV Local 11.914200 0.00 142.37 0.00 284,891.75
Base 14.496594 0.00 173.23 0.00 346,641.83

23 Jul 2012 1 NOMURA INTERNATIONAL PLC EUR/DE5 0.0126 Jul 2012

39,900.000 0.824810 NHHV Local 11.567700 0.00 230.78 0.00 461,782.01
Base 14.024684 0.00 279.80 0.00 559,864.71

24 Jul 2012 1 NOMURA INTERNATIONAL PLC EUR/DE5 0.0127 Jul 2012

30,100.000 0.829119 NHHV Local 11.505400 0.00 173.16 0.00 346,485.70
Base 13.876657 0.00 208.85 0.00 417,896.22

25 Jul 2012 NOMURA INTERNATIONAL PLC EUR/DE5 0.0127 Jul 2012

30,000.000 0.824131 NHHV Local 11.572800 0.00 173.59 0.00 347,357.59
Base 14.042428 0.00 210.63 0.00 421,483.47
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B1SK0S902 Total

123,900.000 Local 0.00 719.90 0.00 1,440,517.05
Base 0.00 872.51 0.00 1,745,886.23

B1Y47Y901 GERRESHEIMER AG COMMON STOCK NPV 20 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0324 Jul 2012

6,472.000 0.821322 NHEB Local 40.179000 0.00 182.03 0.00 260,220.52
Base 48.919912 0.00 221.63 0.00 316,831.30

23 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0325 Jul 2012

12,767.000 0.824810 NHEB Local 38.964700 0.00 348.22 0.00 497,810.54
Base 47.240819 0.00 422.18 0.00 603,545.71

24 Jul 2012 1 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0327 Jul 2012

13,279.000 0.829119 NHEB Local 38.873000 0.00 361.34 0.00 516,555.91
Base 46.884705 0.00 435.81 0.00 623,017.82

25 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0327 Jul 2012

11,437.000 0.824131 NHEB Local 38.957600 0.00 311.89 0.00 445,869.96
Base 47.271126 0.00 378.45 0.00 541,018.31

26 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0330 Jul 2012

20,542.000 0.814233 NHEB Local 39.055300 0.00 561.59 0.00 802,835.56
Base 47.965754 0.00 689.72 0.00 986,002.24

27 Jul 2012 1 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0301 Aug 2012

17,416.000 0.808571 NHEB Local 39.005000 0.00 475.52 0.00 679,786.60
Base 48.239425 0.00 588.10 0.00 840,725.92

30 Jul 2012 1 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0302 Aug 2012

9,157.000 0.816393 NHEB Local 38.673400 0.00 247.89 0.00 354,380.21
Base 47.371058 0.00 303.64 0.00 434,080.41

B1Y47Y901 Total

91,070.000 Local 0.00 2,488.48 0.00 3,557,459.30
Base 0.00 3,039.53 0.00 4,345,221.71

B4YVF5909 BRENNTAG AG COMMON STOCK NPV 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/DE5 0.0607 Sep 2012
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1,000.000 0.793493 NHHJ Local 95.777200 0.00 47.89 0.00 95,825.09
Base 120.703270 0.00 60.35 0.00 120,763.62

GERMANY Total
497,895.000 0.00

0.00 12,181.32

9,913.07

0.00

0.00 13,689,612.38

16,781,186.17

Local

Base

IRELAND

430550905 ELAN CORP PLC COMMON STOCK EUR.0520 Aug 2012 NCB STOCKBROKERS LIMITED EUR/GBB 0.0123 Aug 2012

21,505.000 0.810176 NHEB Local 9.516600 0.00 163.72 2,047.79 206,865.99
Base 11.746337 0.00 202.08 2,527.59 255,334.63

21 Aug 2012 NCB STOCKBROKERS LIMITED EUR/GBB 0.0124 Aug 2012

45,443.000 0.801860 NHEB Local 9.424200 0.00 342.61 4,283.89 432,890.42
Base 11.752924 0.00 427.27 5,342.44 539,857.86

21 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/GBB 0.0124 Aug 2012

35,703.000 0.801860 NHEB Local 9.470500 0.00 405.75 3,382.50 341,913.51
Base 11.810665 0.00 506.01 4,218.32 426,400.51

22 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/GBB 0.0127 Aug 2012

18,177.000 0.801860 NHEB Local 9.386900 0.00 204.75 1,707.51 172,537.94
Base 11.706408 0.00 255.34 2,129.44 215,172.15

22 Aug 2012 NCB STOCKBROKERS LIMITED EUR/GBB 0.0127 Aug 2012

22,144.000 0.801860 NHEB Local 9.383800 0.00 166.24 2,079.20 210,040.31
Base 11.702542 0.00 207.32 2,592.97 261,941.37

23 Aug 2012 NCB STOCKBROKERS LIMITED EUR/GBB 0.0228 Aug 2012

18,942.000 0.794755 NHEB Local 9.424300 0.00 267.77 1,786.40 180,569.26
Base 11.858120 0.00 336.92 2,247.74 227,201.16

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/GBB 0.0128 Aug 2012

18,829.000 0.794755 NHEB Local 9.414300 0.00 212.71 1,773.87 179,248.43
Base 11.845537 0.00 267.64 2,231.97 225,539.23

24 Aug 2012 NCB STOCKBROKERS LIMITED EUR/GBB 0.0229 Aug 2012

1,431.000 0.797894 NHEB Local 9.283000 0.00 19.93 134.09 13,437.99
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Base 11.634377 0.00 24.98 168.05 16,841.82

27 Aug 2012 NCB STOCKBROKERS LIMITED EUR/GBB 0.0230 Aug 2012

13.000 0.799105 NHEB Local 9.300000 0.00 0.19 1.21 122.30
Base 11.638020 0.00 0.24 1.51 153.05

28 Aug 2012 NCB STOCKBROKERS LIMITED EUR/GBB 0.0231 Aug 2012

16,733.000 0.795925 NHEB Local 9.356600 0.00 234.85 1,566.89 158,365.73
Base 11.755630 0.00 295.07 1,968.64 198,970.67

430550905 Total

198,920.000 Local 0.00 2,018.52 18,763.35 1,895,991.88
Base 0.00 2,522.87 23,428.67 2,367,412.45

IRELAND Total
198,920.000 0.00

0.00 2,522.87

2,018.52

23,428.67

18,763.35 1,895,991.88

2,367,412.45

Local

Base

ITALY

406398008 AUTOSTRADA TORINO MILANO SPA COMMON STOCK NPV 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT405 Jul 2012

9,058.000 0.794660 NHEH Local 4.952400 0.00 22.43 0.00 44,881.27
Base 6.232099 0.00 28.23 0.00 56,478.58

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT406 Jul 2012

4,811.000 0.792393 NHEH Local 4.946500 0.00 11.90 0.00 23,809.51
Base 6.242483 0.00 15.02 0.00 30,047.60

04 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT409 Jul 2012

7,357.000 0.798308 NHEH Local 5.131000 0.00 18.87 0.00 37,767.64
Base 6.427344 0.00 23.64 0.00 47,309.61

406398008 Total

21,226.000 Local 0.00 53.20 0.00 106,458.42
Base 0.00 66.89 0.00 133,835.79

458058005 INDESIT CO SPA COMMON STOCK EUR.9 22 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/IT427 Aug 2012

10,953.000 0.801860 NHEH Local 3.712500 0.00 20.33 0.00 40,683.34
Base 4.629861 0.00 25.35 0.00 50,736.21

Prepared by State StreetPage 199



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT428 Aug 2012

6,483.000 0.794755 NHEH Local 3.617301 0.00 8.21 0.00 23,459.17
Base 4.551467 0.00 10.33 0.00 29,517.49

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT429 Aug 2012

8,820.000 0.797894 NHEH Local 3.532400 0.00 10.91 0.00 31,166.68
Base 4.427154 0.00 13.67 0.00 39,061.18

458058005 Total

26,256.000 Local 0.00 39.45 0.00 95,309.19
Base 0.00 49.35 0.00 119,314.88

476876008 SAIPEM SPA COMMON STOCK EUR1. 05 Sep 2012 CABRERA CAPITAL MARKETS LLC EUR/IT4 0.0210 Sep 2012

5,000.000 0.793493 NHHJ Local 37.589100 0.00 93.97 0.00 188,039.47
Base 47.371684 0.00 118.43 0.00 236,976.85

507794907 MEDIASET SPA COMMON STOCK EUR.5231 Jul 2012 INTERNAL SWAP EUR/IT403 Aug 2012

3,394.000 0.812051 NHHJ Local 1.422001 0.00 0.00 0.00 4,826.27
Base 1.751123 0.00 0.00 0.00 5,943.31

574852901 FIAT SPA COMMON STOCK EUR3.531 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT403 Aug 2012

7,517.000 0.812051 NHHJ Local 4.170000 0.00 10.97 0.00 31,356.86
Base 5.135145 0.00 13.51 0.00 38,614.40

31 Jul 2012 INTERNAL SWAP EUR/IT403 Aug 2012

3,964.000 0.812051 NHHJ Local 4.000000 0.00 0.00 0.00 15,856.00
Base 4.925799 0.00 0.00 0.00 19,525.87

574852901 Total

11,481.000 Local 0.00 10.97 0.00 47,212.86
Base 0.00 13.51 0.00 58,140.27

714505906 ENI SPA COMMON STOCK NPV 31 Jul 2012 INTERNAL SWAP EUR/IT403 Aug 2012

15.000 0.812051 NHHJ Local 16.840000 0.00 0.00 0.00 252.60
Base 20.737614 0.00 0.00 0.00 311.06

31 Jul 2012 INTERNAL SWAP EUR/IT403 Aug 2012
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7,819.000 0.812051 NHHJ Local 16.840000 0.00 0.00 0.00 131,671.96
Base 20.737614 0.00 0.00 0.00 162,147.40

714505906 Total

7,834.000 Local 0.00 0.00 0.00 131,924.56
Base 0.00 0.00 0.00 162,458.46

725147904 SNAM SPA COMMON STOCK NPV 05 Sep 2012 CABRERA CAPITAL MARKETS LLC EUR/IT410 Sep 2012

30,000.000 0.793493 NHHJ Local 3.386400 0.00 50.80 0.00 101,642.80
Base 4.267713 0.00 64.02 0.00 128,095.40

730742905 SIAS SPA COMMON STOCK EUR.5 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT405 Jul 2012

14,825.000 0.794660 NHEH Local 5.608600 0.00 41.57 0.00 83,189.07
Base 7.057861 0.00 52.31 0.00 104,685.11

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT406 Jul 2012

34,931.000 0.792393 NHEH Local 5.498800 0.00 96.04 0.00 192,174.62
Base 6.939486 0.00 121.20 0.00 242,524.38

04 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT409 Jul 2012

10,214.000 0.798308 NHEH Local 5.493700 0.00 28.06 0.00 56,140.71
Base 6.881680 0.00 35.15 0.00 70,324.62

730742905 Total

59,970.000 Local 0.00 165.67 0.00 331,504.40
Base 0.00 208.66 0.00 417,534.11

753851906 TENARIS SA COMMON STOCK USD1. 05 Sep 2012 CABRERA CAPITAL MARKETS LLC EUR/IT4 0.0110 Sep 2012

5,000.000 0.793493 NHHJ Local 16.412700 0.00 41.03 0.00 82,104.53
Base 20.684114 0.00 51.71 0.00 103,472.28

759800907 HERA SPA COMMON STOCK EUR1. 22 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/IT427 Aug 2012

67,484.000 0.801860 NHEH Local 1.081600 0.00 36.50 0.00 73,027.19
Base 1.348864 0.00 45.52 0.00 91,072.24

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT428 Aug 2012

15,326.000 0.794755 NHEH Local 1.089600 0.00 5.84 0.00 16,705.05
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Base 1.370989 0.00 7.35 0.00 21,019.12

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT429 Aug 2012

77,814.000 0.798913 NHEH Local 1.094600 0.00 29.81 0.00 85,205.01
Base 1.370112 0.00 37.31 0.00 106,651.17

759800907 Total

160,624.000 Local 0.00 72.15 0.00 174,937.25
Base 0.00 90.18 0.00 218,742.53

B019M6902 AZIMUT HOLDING SPA COMMON STOCK NPV 19 Jul 2012 GOLDMAN SACHS INTERNATIONAL EUR/IT4 0.0224 Jul 2012

48,800.000 0.815860 NHEG Local 7.820100 0.00 610.60 0.00 382,231.48
Base 9.585100 0.00 748.41 0.00 468,501.31

B01BN5908 TERNA SPA COMMON STOCK EUR.2205 Sep 2012 CABRERA CAPITAL MARKETS LLC EUR/IT410 Sep 2012

25,000.000 0.793493 NHHJ Local 2.798500 0.00 34.98 0.00 69,997.48
Base 3.526811 0.00 44.08 0.00 88,214.36

B08QZ4908 ESPRINET SPA COMMON STOCK EUR.1522 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/IT427 Aug 2012

5,726.000 0.801860 NHEH Local 3.779700 0.00 10.82 0.00 21,653.38
Base 4.713666 0.00 13.49 0.00 27,003.94

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT428 Aug 2012

1,850.000 0.794755 NHEH Local 3.777400 0.00 2.45 0.00 6,990.64
Base 4.752911 0.00 3.08 0.00 8,795.97

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT429 Aug 2012

3,585.000 0.797894 NHEH Local 3.777100 0.00 4.74 0.00 13,545.64
Base 4.733837 0.00 5.94 0.00 16,976.74

27 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT430 Aug 2012

5,099.000 0.799105 NHEH Local 3.793901 0.00 6.77 0.00 19,351.87
Base 4.747688 0.00 8.47 0.00 24,216.93

28 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT431 Aug 2012

7,210.000 0.795925 NHEH Local 3.769100 0.00 9.51 0.00 27,184.72
Base 4.735496 0.00 11.95 0.00 34,154.88
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29 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT403 Sep 2012

3,279.000 0.797544 NHEH Local 3.797399 0.00 4.35 0.00 12,456.02
Base 4.761366 0.00 5.45 0.00 15,617.97

30 Aug 2012 UBS AG EUR/IT404 Sep 2012

499.000 0.800128 NHEH Local 3.800000 0.00 0.66 0.00 1,896.86
Base 4.749240 0.00 0.82 0.00 2,370.70

31 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT405 Sep 2012

18,590.000 0.795102 NHEH Local 3.892600 0.00 25.33 0.00 72,388.76
Base 4.895724 0.00 31.86 0.00 91,043.36

03 Sep 2012 UBS AG EUR/IT406 Sep 2012

4,275.000 0.794723 NHEH Local 3.906901 0.00 5.85 0.00 16,707.85
Base 4.916054 0.00 7.36 0.00 21,023.49

B08QZ4908 Total

50,113.000 Local 0.00 70.48 0.00 192,175.74
Base 0.00 88.42 0.00 241,203.98

B0N64J906 SAFILO GROUP SPA COMMON STOCK EUR5. 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT405 Jul 2012

7,359.000 0.794660 NHEH Local 4.638000 0.00 17.07 0.00 34,148.11
Base 5.836458 0.00 21.48 0.00 42,971.98

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT406 Jul 2012

3,286.000 0.792393 NHEH Local 4.647502 0.00 7.64 0.00 15,279.33
Base 5.865148 0.00 9.64 0.00 19,282.52

04 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT409 Jul 2012

17,470.000 0.798308 NHEH Local 4.576100 0.00 39.97 0.00 79,984.44
Base 5.732249 0.00 50.07 0.00 100,192.46

22 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/IT427 Aug 2012

16,535.000 0.801860 NHEH Local 5.978200 0.00 49.42 0.00 98,898.96
Base 7.455416 0.00 61.63 0.00 123,336.94

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT428 Aug 2012

8,730.000 0.794755 NHEH Local 6.014300 0.00 18.37 0.00 52,523.21
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Base 7.567489 0.00 23.11 0.00 66,087.30

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT429 Aug 2012

7,235.000 0.797894 NHEH Local 6.095500 0.00 15.44 0.00 44,116.38
Base 7.639486 0.00 19.35 0.00 55,291.03

29 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT403 Sep 2012

7,384.000 0.797544 NHEH Local 6.188900 0.00 15.99 0.00 45,714.83
Base 7.759948 0.00 20.05 0.00 57,319.51

29 Aug 2012 J.P. MORGAN CLEARING CORP. EUR/IT403 Sep 2012

2,564.000 0.797544 NHEH Local 6.082500 0.00 7.80 0.00 15,603.33
Base 7.626538 0.00 9.78 0.00 19,564.22

31 Aug 2012 SOCIETE GENERALE LONDON BRANCH EUR/IT4 0.0105 Sep 2012

5,029.000 0.795102 NHEH Local 6.100000 0.00 30.68 0.00 30,707.58
Base 7.671972 0.00 38.59 0.00 38,620.93

B0N64J906 Total

75,592.000 Local 0.00 202.38 0.00 416,976.17
Base 0.00 253.70 0.00 522,666.89

ITALY Total
530,290.000 0.00

0.00 1,797.36

1,445.68

0.00

0.00 2,325,340.62

2,905,100.42

Local

Base

NETHERLANDS

414881904 REED ELSEVIER NV COMMON STOCK EUR.0731 Aug 2012 AUTREPAT-STK/$ DIV EUR/NL531 Aug 2012

524.000 0.795102 NHHJ Local 10.112996 0.00 0.00 0.00 5,299.21
Base 12.719118 0.00 0.00 0.00 6,664.83

479827909 EUROCOMMERCIAL PROPERTIE CV REIT EUR.5 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/NL5 0.0205 Jul 2012

5,655.000 0.794660 NHEH Local 27.803100 0.00 78.61 0.00 157,305.14
Base 34.987416 0.00 98.92 0.00 197,952.76

518335906 NUTRECO NV COMMON STOCK EUR.2410 Aug 2012 AUTREPAT-STK/$ DIV EUR/NL516 Aug 2012

52.000 0.813107 NHEH Local 58.511538 0.00 0.00 0.00 3,042.60
Base 71.960441 0.00 0.00 0.00 3,741.94
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579994906 CSM COMMON STOCK EUR.2512 Sep 2012 DIRECT ACCESS PARTNERS, LLC EUR/NL5 0.0317 Sep 2012

30,300.000 0.775615 NHEG Local 13.979700 0.00 677.74 0.00 424,262.65
Base 18.024020 0.00 873.81 0.00 547,001.61

580942902 VOPAK COMMON STOCK EUR.5 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/NL5 0.0310 Sep 2012

1,000.000 0.793493 NHHJ Local 52.127100 0.00 26.06 0.00 52,153.16
Base 65.693207 0.00 32.84 0.00 65,726.05

592737902 AEGON NV COMMON STOCK EUR.1210 Sep 2012 AUTREPAT-STK/$ DIV EUR/NL5

244,491.000 0.781586 NHHJ Local 0.023800 0.00 0.00 0.00 5,818.89
Base 0.030451 0.00 0.00 0.00 7,444.99

10 Sep 2012 AUTREPAT-STK/$ DIV EUR/NL5CANCEL

-244,491.000 0.781586 NHHJ Local 0.023800 0.00 0.00 0.00 -5,818.89
Base 0.030451 0.00 0.00 0.00 -7,444.99

10 Sep 2012 AUTREPAT-STK/$ DIV EUR/NL5

1,385.000 0.781586 NHHJ Local 4.201371 0.00 0.00 0.00 5,818.90
Base 5.375443 0.00 0.00 0.00 7,444.99

10 Sep 2012 AUTREPAT-STK/$ DIV EUR/NL5CANCEL

-1,385.000 0.781586 NHHJ Local 4.201371 0.00 0.00 0.00 -5,818.90
Base 5.375443 0.00 0.00 0.00 -7,444.99

07 Sep 2012 AUTREPAT-STK/$ DIV EUR/NL514 Sep 2012

1,385.000 0.781586 NHHJ Local 4.201371 0.00 0.00 0.00 5,818.90
Base 5.375443 0.00 0.00 0.00 7,444.99

592737902 Total

1,385.000 Local 0.00 0.00 0.00 5,818.90
Base 0.00 0.00 0.00 7,444.99

ACI022F69 DE MASTER BLENDERS1753 NVW/I COMMON STOCK EUR.1229 Jun 2012 MERGER NON CASH USD/DTCCANCEL

-30,495.000 0.787995 NHDM Local 8.342500 0.00 0.00 0.00 -254,404.54
Base 10.587000 0.00 0.00 0.00 -322,850.57

ACI022F69 DE MASTER BLENDERS1753 NVW/I COMMON STOCK EUR.1229 Jun 2012 MERGER NON CASH USD/DTCCANCEL
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-3,750.000 0.787995 NHHY Local 8.342501 0.00 0.00 0.00 -31,284.38
Base 10.587000 0.00 0.00 0.00 -39,701.25

ACI022F69 DE MASTER BLENDERS1753 NVW/I COMMON STOCK EUR.1229 Jun 2012 10 MERGER NON CASH USD/NL509 Jul 2012

30,495.000 0.787995 NHDM Local 8.342500 0.00 0.00 0.00 254,404.54
Base 10.587000 0.00 0.00 0.00 322,850.57

ACI022F69 DE MASTER BLENDERS1753 NVW/I COMMON STOCK EUR.1229 Jun 2012 10 MERGER NON CASH USD/NL509 Jul 2012

3,750.000 0.787995 NHHY Local 8.342501 0.00 0.00 0.00 31,284.38
Base 10.587000 0.00 0.00 0.00 39,701.25

ACI022F69 DE MASTER BLENDERS1753 NVW/I COMMON STOCK EUR.1205 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/NL5 0.0110 Sep 2012

10,000.000 0.793493 NHHJ Local 9.532400 0.00 47.66 0.00 95,371.66
Base 12.013212 0.00 60.06 0.00 120,192.19

ACI022F69 Total

10,000.000 Local 0.00 47.66 0.00 95,371.66
Base 0.00 60.06 0.00 120,192.19

B0HZL9902 KONINKLIJKE DSM NV COMMON STOCK EUR1.530 Aug 2012 AUTREPAT-STK/$ DIV EUR/NL530 Aug 2012

112.000 0.800128 NHHJ Local 38.631428 0.00 0.00 0.00 4,326.72
Base 48.281560 0.00 0.00 0.00 5,407.54

B1VYYM904 MEDIQ NV COMMON STOCK EUR.2520 Aug 2012 AUTREPAT-STK/$ DIV EUR/NL520 Aug 2012

353.000 0.810176 NHEH Local 8.552974 0.00 0.00 0.00 3,019.20
Base 10.556933 0.00 0.00 0.00 3,726.61

NETHERLANDS Total
49,381.000 0.00

0.00 1,065.63

830.07

0.00

0.00 750,599.24

957,858.52

Local

Base

PORTUGAL

B7X8PJ903 BANCO BPI SA RTS EXP 03AUG12 16 Jul 2012 RIGHTS ISSUE (NON CASH) EUR/PT419 Jul 2012

397,500.000 0.815262 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

Prepared by State StreetPage 206



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

PORTUGAL Total
397,500.000 0.00

0.00 0.00

0.00

0.00

0.00 0.00

0.00

Local

Base

SPAIN

406566000 ABERTIS INFRAESTRUCTURAS SA COMMON STOCK EUR3. 04 Jul 2012 NEW TO ORD NON CASH EUR/ES504 Jul 2012

585.000 0.798308 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

467278909 PESCANOVA SA COMMON STOCK EUR6. 02 Jul 2012 G TRADE SERVICES LTD EUR/ES5 0.0105 Jul 2012

339.000 0.794660 NHEH Local 21.993100 0.00 3.73 0.00 7,459.39
Base 27.676113 0.00 4.69 0.00 9,386.90

03 Jul 2012 G TRADE SERVICES LTD EUR/ES5 0.0106 Jul 2012

417.000 0.792393 NHEH Local 22.286700 0.00 4.65 0.00 9,298.20
Base 28.125816 0.00 5.87 0.00 11,734.33

04 Jul 2012 G TRADE SERVICES LTD EUR/ES5 0.0109 Jul 2012

402.000 0.798308 NHEH Local 22.500500 0.00 4.52 0.00 9,049.72
Base 28.185237 0.00 5.66 0.00 11,336.13

05 Jul 2012 G TRADE SERVICES LTD EUR/ES5 0.0110 Jul 2012

2,878.000 0.807494 NHEH Local 22.443500 0.00 32.30 0.00 64,624.69
Base 27.794015 0.00 40.00 0.00 80,031.17

467278909 Total

4,036.000 Local 0.00 45.20 0.00 90,432.00
Base 0.00 56.22 0.00 112,488.53

537974909 OBRASCON HUARTE LAIN S.A. COMMON STOCK EUR.6 22 Aug 2012 G TRADE SERVICES LTD EUR/ES5 0.0127 Aug 2012

14,600.000 0.801860 NHEH Local 18.188600 0.00 132.78 0.00 265,686.34
Base 22.683012 0.00 165.59 0.00 331,337.57

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/ES5 0.0128 Aug 2012

1,442.000 0.794755 NHEH Local 18.102900 0.00 9.14 0.00 26,113.52
Base 22.777963 0.00 11.50 0.00 32,857.32
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537974909 Total

16,042.000 Local 0.00 141.92 0.00 291,799.86
Base 0.00 177.09 0.00 364,194.89

557910908 ACCIONA SA COMMON STOCK EUR1. 02 Jul 2012 G TRADE SERVICES LTD EUR/ES5 0.0305 Jul 2012

3,915.000 0.794660 NHEH Local 47.209300 0.00 92.41 0.00 184,916.82
Base 59.408175 0.00 116.29 0.00 232,699.29

563828904 VISCOFAN SA COMMON STOCK EUR.7 23 Aug 2012 UBS AG EUR/ES5 0.0728 Aug 2012

13,000.000 0.794723 NHEG Local 34.515700 0.00 717.93 0.00 449,422.03
Base 43.431107 0.00 903.37 0.00 565,507.77

566935904 REPSOL SA COMMON STOCK EUR1. 13 Jul 2012 NEW TO ORD NON CASH EUR/ES513 Jul 2012

552.000 0.817528 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

570594903 BANCO SANTANDER SA COMMON STOCK EUR.5 08 Aug 2012 NEW TO ORD NON CASH EUR/ES5

10,272.000 0.820749 NHHJ Local 4.640000 0.00 0.00 0.00 47,662.08
Base 5.653372 0.00 0.00 0.00 58,071.44

08 Aug 2012 NEW TO ORD NON CASH EUR/ES5CANCEL

-10,272.000 0.820749 NHHJ Local 4.640000 0.00 0.00 0.00 -47,662.08
Base 5.653372 0.00 0.00 0.00 -58,071.44

13 Aug 2012 NEW TO ORD NON CASH EUR/ES513 Aug 2012

10,272.000 0.820749 NHHJ Local 4.640000 0.00 0.00 0.00 47,662.08
Base 5.653372 0.00 0.00 0.00 58,071.44

570594903 Total

10,272.000 Local 0.00 0.00 0.00 47,662.08
Base 0.00 0.00 0.00 58,071.44

572377901 RED ELECTRICA CORPORACION SA COMMON STOCK EUR2. 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/ES5 0.0210 Sep 2012

2,000.000 0.793493 NHHJ Local 35.050700 0.00 35.05 0.00 70,136.45
Base 44.172664 0.00 44.17 0.00 88,389.50
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577090905 ZARDOYA OTIS SA COMMON STOCK EUR.1 20 Aug 2012 NEW TO ORD NON CASH EUR/ES520 Aug 2012

415.000 0.810176 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

972LAP903 IBERDROLA RTS RTS 04 Jul 2012 AUTREPAT-RTS ISSUED EUR/ES504 Jul 2012

114,592.000 0.798308 NHHJ Local 0.169000 0.00 0.00 0.00 19,366.05
Base 0.211698 0.00 0.00 0.00 24,258.87

972TSP907 BANCO SANTANDER RTS EXP 01AUG12 13 Jul 2012 AUTREPAT-RTS ISSUED EUR/ES513 Jul 2012

858,265.000 0.820749 NHEB Local 0.145000 0.00 0.00 0.00 124,448.43
Base 0.176668 0.00 0.00 0.00 151,627.89

972TSP907 BANCO SANTANDER RTS EXP 01AUG12 13 Jul 2012 AUTREPAT-RTS ISSUED EUR/ES513 Jul 2012

328,726.000 0.820749 NHHJ Local 0.145000 0.00 0.00 0.00 47,665.27
Base 0.176668 0.00 0.00 0.00 58,075.33

972TSP907 Total

1,186,991.000 Local 0.00 0.00 0.00 172,113.70
Base 0.00 0.00 0.00 209,703.22

972VCQ907 GAMESA CORP TECNOLOGICA SA RTS EXP 31JUL12 10 Jul 2012 RIGHTS ISSUE (NON CASH) EUR/ES510 Jul 2012

10,180.000 0.813041 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

16 Jul 2012 CREDIT SUISSE EUR/ES5

6,000.000 0.815262 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

16 Jul 2012 CREDIT SUISSE EUR/ES5CANCEL

-6,000.000 0.815262 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

972VCQ907 Total

10,180.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988GUA907 CAIXABANK RTS RIGHTS 11 Sep 2012 RIGHTS ISSUE (NON CASH) EUR/ES511 Sep 2012
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97,474.000 0.782105 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ACI00NNS8 DISTRIBUIDORA INTERNACIONAL COMMON STOCK 02 Jul 2012 G TRADE SERVICES LTD EUR/ES505 Jul 2012

117,399.000 0.794660 NHEH Local 3.729100 0.00 218.90 0.00 438,011.51
Base 4.692699 0.00 275.46 0.00 551,193.60

B01CP2901 GAMESA CORP TECNOLOGICA SA COMMON STOCK EUR.1701 Aug 2012 NEW TO ORD NON CASH EUR/ES501 Aug 2012

308.000 0.813074 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B01SPF907 GRIFOLS SA COMMON STOCK EUR.5 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/ES5 0.0103 Aug 2012

381.000 0.812051 NHHJ Local 24.490000 0.00 3.27 0.00 9,333.96
Base 30.158204 0.00 4.03 0.00 11,494.30

B03851902 FERROVIAL SA COMMON STOCK EUR.2 22 Aug 2012 G TRADE SERVICES LTD EUR/ES5 0.0127 Aug 2012

21,956.000 0.801860 NHEH Local 9.751300 0.00 107.05 0.00 214,206.59
Base 12.160851 0.00 133.50 0.00 267,137.14

B0BV6K909 BANCO POPULAR ESPANOL COMMON STOCK EUR.1 24 Jul 2012 CREDIT SUISSE EUR/ES5

376.000 0.829119 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

24 Jul 2012 CREDIT SUISSE EUR/ES5CANCEL

-376.000 0.829119 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B0BV6K909 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

B283W9907 CAIXABANK COMMON STOCK EUR1. 04 Jul 2012 NEW TO ORD NON CASH EUR/ES504 Jul 2012

2,166.000 0.798308 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B288C9908 IBERDROLA SA COMMON STOCK EUR.7527 Jul 2012 NEW TO ORD NON CASH EUR/ES5

5,456.000 0.798308 NHHJ Local 3.549001 0.00 0.00 0.00 19,363.35
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Base 4.445652 0.00 0.00 0.00 24,255.48

27 Jul 2012 NEW TO ORD NON CASH EUR/ES5CANCEL

-5,456.000 0.798308 NHHJ Local 3.549001 0.00 0.00 0.00 -19,363.35
Base 4.445652 0.00 0.00 0.00 -24,255.48

27 Jul 2012 NEW TO ORD NON CASH EUR/ES527 Jul 2012

5,456.000 0.798308 NHHJ Local 3.549001 0.00 0.00 0.00 19,363.35
Base 4.445652 0.00 0.00 0.00 24,255.48

B288C9908 Total

5,456.000 Local 0.00 0.00 0.00 19,363.35
Base 0.00 0.00 0.00 24,255.48

B3MSM2900 AMADEUS IT HOLDING SA A SHS COMMON STOCK EUR.0105 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/ES5 0.0110 Sep 2012

5,000.000 0.793493 NHHJ Local 17.914300 0.00 44.79 0.00 89,616.29
Base 22.576507 0.00 56.45 0.00 112,938.98

B5TMSP904 JAZZTEL PLC COMMON STOCK EUR.8 22 Aug 2012 G TRADE SERVICES LTD EUR/ES527 Aug 2012

25,106.000 0.801860 NHEH Local 4.443700 0.00 55.78 0.00 111,619.31
Base 5.541740 0.00 69.56 0.00 139,200.50

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/ES528 Aug 2012

1,903.000 0.794755 NHEH Local 4.467500 0.00 2.98 0.00 8,504.63
Base 5.621229 0.00 3.75 0.00 10,700.95

B5TMSP904 Total

27,009.000 Local 0.00 58.76 0.00 120,123.94
Base 0.00 73.31 0.00 149,901.45

B71CW8905 ZARDOYA OTIS SA COMMON STOCK 05 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES506 Jul 2012

415.000 0.799361 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B86MZF907 IBERDROLA SA COMMON STOCK 24 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES5

5,456.000 0.829119 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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24 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES5CANCEL

-5,456.000 0.829119 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

24 Jul 2012 SUBSCRIPTION OFFER EUR/ES5

5,456.000 0.798308 NHHJ Local 3.549001 0.00 0.00 0.00 19,363.35
Base 4.445652 0.00 0.00 0.00 24,255.48

24 Jul 2012 SUBSCRIPTION OFFER EUR/ES5CANCEL

-5,456.000 0.798308 NHHJ Local 3.549001 0.00 0.00 0.00 -19,363.35
Base 4.445652 0.00 0.00 0.00 -24,255.48

24 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES524 Jul 2012

5,456.000 0.798308 NHHJ Local 3.549001 0.00 0.00 0.00 19,363.35
Base 4.445652 0.00 0.00 0.00 24,255.48

B86MZF907 Total

5,456.000 Local 0.00 0.00 0.00 19,363.35
Base 0.00 0.00 0.00 24,255.48

B88N5Y905 PESCANOVA SA RTS EXP 26JUL12 12 Jul 2012 RIGHTS ISSUE (NON CASH) EUR/ES512 Jul 2012

4,036.000 0.819672 NHEH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B8FQDY901 BANCO SANTANDER SA COMMON STOCK 02 Aug 2012 SUBSCRIPTION (NON CASH) EUR/ES502 Aug 2012

10,272.000 0.820749 NHHJ Local 4.640000 0.00 0.00 0.00 47,662.08
Base 5.653372 0.00 0.00 0.00 58,071.44

B8HPTJ907 REPSOL YPF SA COMMON STOCK 11 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES512 Jul 2012

552.000 0.815960 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B8J3PL903 GAMESA CORPORACION COMMON STOCK 30 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES530 Jul 2012

308.000 0.808407 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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SPAIN Total
1,660,768.000 0.00

0.00 1,839.89

1,465.28

0.00

0.00 2,283,530.06

2,854,561.38

Local

Base

EURO CURRENCY  Total

3,869,747.000 0.00

0.00

21,212.63

26,356.88

19,705.49

24,609.13

28,597,962.20

35,466,845.21

Local

Base

HONG KONG DOLLAR

600340905 SA SA INTERNATIONAL HLDGS COMMON STOCK HKD.1 27 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

396,000.000 7.753750 NHEH Local 5.235900 0.00 2,073.42 2,239.87 2,077,729.69
Base 0.675273 0.00 267.41 288.87 267,964.49

601564909 ANGANG STEEL CO LTD H COMMON STOCK CNY1. 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

240,000.000 7.754250 NHHJ Local 3.956300 0.00 474.76 1,025.97 951,012.73
Base 0.510211 0.00 61.23 132.31 122,644.06

607564002 BANK OF EAST ASIA COMMON STOCK HKD2.507 Sep 2012 AUTREPAT-STK/$ DIV HKD/HK114 Sep 2012

1,084.000 7.756950 NHHJ Local 27.485092 0.00 0.00 0.00 29,793.84
Base 3.543286 0.00 0.00 0.00 3,840.92

608116901 TRANSPORT INTERNATIONAL HLDG COMMON STOCK HKD1. 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK123 Jul 2012

10,800.000 7.755800 NHEG Local 15.192400 0.00 262.53 177.21 164,517.66
Base 1.958844 0.00 33.85 22.85 21,212.21

20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK124 Jul 2012

15,600.000 7.756700 NHEG Local 15.182300 0.00 378.95 255.80 237,478.63
Base 1.957314 0.00 48.85 32.98 30,615.94

23 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK125 Jul 2012

116,000.000 7.757200 NHEG Local 15.008900 0.00 2,785.65 1,880.32 1,745,698.37
Base 1.934835 0.00 359.11 242.40 225,042.33

24 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK126 Jul 2012

91,600.000 7.757800 NHEG Local 15.136800 0.00 2,218.45 1,497.46 1,390,246.79
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Base 1.951172 0.00 285.96 193.03 179,206.32

608116901 Total

234,000.000 Local 0.00 5,645.58 3,810.79 3,537,941.45
Base 0.00 727.77 491.26 456,076.80

618148902 BRILLIANCE CHINA AUTOMOTIVE COMMON STOCK USD.0131 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

34,000.000 7.754250 NHHJ Local 6.307700 0.00 107.23 232.15 214,801.18
Base 0.813451 0.00 13.83 29.94 27,701.09

624979001 DAH SING FINANCIAL HOLDINGS COMMON STOCK HKD2. 27 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

21,600.000 7.753750 NHEH Local 26.717300 0.00 577.09 624.16 578,294.93
Base 3.445726 0.00 74.43 80.49 74,582.61

28 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

111,200.000 7.754050 NHEH Local 26.831200 0.00 2,983.63 3,222.69 2,989,835.76
Base 3.460282 0.00 384.78 415.61 385,583.76

624979001 Total

132,800.000 Local 0.00 3,560.72 3,846.85 3,568,130.69
Base 0.00 459.21 496.10 460,166.37

626735906 HONG KONG EXCHANGES + CLEAR COMMON STOCK HKD1. 14 Sep 2012 AUTREPAT-STK/$ DIV HKD/HK121 Sep 2012

731.000 7.754550 NHHJ Local 107.016552 0.00 0.00 0.00 78,229.10
Base 13.800485 0.00 0.00 0.00 10,088.16

635425903 COSCO PACIFIC LTD COMMON STOCK HKD.1 06 Jul 2012 AUTREPAT-STK/$ DIV HKD/HK120 Jul 2012

2,079.000 7.755050 NHIL Local 9.206349 0.00 0.00 0.00 19,140.00
Base 1.187142 0.00 0.00 0.00 2,468.08

635425903 COSCO PACIFIC LTD COMMON STOCK HKD.1 06 Jul 2012 AUTREPAT-STK/$ DIV HKD/HK120 Jul 2012

912.000 7.755050 NHHJ Local 9.214177 0.00 0.00 0.00 8,403.33
Base 1.188152 0.00 0.00 0.00 1,083.60

635425903 Total

2,991.000 Local 0.00 0.00 0.00 27,543.33
Base 0.00 0.00 0.00 3,551.68
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638740902 GREAT EAGLE HOLDINGS LTD COMMON STOCK HKD.5 27 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

37,000.000 7.753750 NHEH Local 23.740400 0.00 878.39 949.27 880,222.46
Base 3.061796 0.00 113.29 122.42 113,522.16

27 Sep 2012 GOLDMAN SACHS + CO HKD/HK1OPEN

25,000.000 7.753750 NHEH Local 23.675800 0.00 591.89 639.35 593,126.24
Base 3.053464 0.00 76.34 82.46 76,495.40

28 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

26,000.000 7.754050 NHEH Local 23.898300 0.00 621.36 671.71 622,648.87
Base 3.082041 0.00 80.13 86.63 80,299.83

638740902 Total

88,000.000 Local 0.00 2,091.64 2,260.33 2,095,997.57
Base 0.00 269.76 291.51 270,317.39

639036003 GUOCO GROUP LTD COMMON STOCK USD.5 27 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1 0.01OPEN

41,000.000 7.753750 NHEH Local 67.001600 0.00 2,747.07 2,967.76 2,752,780.43
Base 8.641187 0.00 354.29 382.75 355,025.69

28 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1 0.01OPEN

12,000.000 7.754050 NHEH Local 69.250000 0.00 831.00 897.48 832,728.48
Base 8.930817 0.00 107.17 115.74 107,392.71

639036003 Total

53,000.000 Local 0.00 3,578.07 3,865.24 3,585,508.91
Base 0.00 461.46 498.49 462,418.40

640835005 HANG LUNG GROUP LTD COMMON STOCK HKD1. 05 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK107 Sep 2012

33,000.000 7.757150 NHHJ Local 48.530300 0.00 800.75 1,730.11 1,604,030.76
Base 6.256202 0.00 103.23 223.04 206,780.94

641613005 CHINA MERCHANTS HLDGS INTL COMMON STOCK HKD.1 11 Jul 2012 AUTREPAT-STK/$ DIV HKD/HK120 Jul 2012

883.000 7.754550 NHHJ Local 22.493907 0.00 0.00 0.00 19,862.12
Base 2.900737 0.00 0.00 0.00 2,561.35

641613005 CHINA MERCHANTS HLDGS INTL COMMON STOCK HKD.1 11 Jul 2012 AUTREPAT-STK/$ DIV HKD/HK120 Jul 2012
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2,360.000 7.754550 NHIL Local 22.474576 0.00 0.00 0.00 53,040.00
Base 2.898244 0.00 0.00 0.00 6,839.87

641613005 Total

3,243.000 Local 0.00 0.00 0.00 72,902.12
Base 0.00 0.00 0.00 9,401.22

642053003 HENDERSON LAND DEVELOPMENT COMMON STOCK HKD2. 09 Jul 2012 1 AUTREPAT-STK/$ DIV HKD/HK120 Jul 2012

577.000 7.753900 NHHJ Local 41.071923 0.00 0.00 0.00 23,698.50
Base 5.296937 0.00 0.00 0.00 3,056.33

642539902 ALUMINUM CORP OF CHINA LTD H COMMON STOCK CNY1. 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

214,000.000 7.754250 NHHJ Local 3.194900 0.00 341.85 738.70 684,789.15
Base 0.412019 0.00 44.09 95.26 88,311.46

643638000 HONGKONG + SHANGHAI HOTELS COMMON STOCK HKD.5 27 Sep 2012 UBS SECURITIES ASIA LTD HKD/HK1OPEN

165,500.000 7.753750 NHEH Local 9.048100 0.00 1,497.46 1,617.79 1,500,575.80
Base 1.166932 0.00 193.13 208.65 193,529.04

27 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

73,000.000 7.753750 NHEH Local 9.048100 0.00 660.51 713.85 661,885.66
Base 1.166932 0.00 85.19 92.07 85,363.30

643638000 Total

238,500.000 Local 0.00 2,157.97 2,331.64 2,162,461.46
Base 0.00 278.32 300.72 278,892.34

653182907 GEELY AUTOMOBILE HOLDINGS LT COMMON STOCK HKD.0231 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

140,000.000 7.754250 NHHJ Local 2.596300 0.00 181.74 393.07 364,056.81
Base 0.334823 0.00 23.44 50.69 46,949.33

657407904 PCCW LTD COMMON STOCK HKD.2527 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

1,123,000.000 7.753750 NHEH Local 3.165300 0.00 3,554.63 3,839.37 3,562,025.90
Base 0.408228 0.00 458.44 495.17 459,393.96

671156909 CHINA RESOURCES POWER HOLDIN COMMON STOCK HKD1. 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

26,000.000 7.754250 NHHJ Local 16.334900 0.00 212.35 458.98 425,378.73
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Base 2.106574 0.00 27.38 59.19 54,857.49

672529906 ZIJIN MINING GROUP CO LTD H COMMON STOCK CNY.1 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

664,000.000 7.754250 NHHJ Local 2.478800 0.00 822.96 1,777.68 1,648,523.84
Base 0.319670 0.00 106.13 229.25 212,596.17

674234901 SHANDONG WEIGAO GP MEDICAL H COMMON STOCK CNY.1 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

4,000.000 7.754250 NHHJ Local 8.610900 0.00 17.22 37.75 34,498.57
Base 1.110475 0.00 2.22 4.86 4,448.99

697237907 WING HANG BANK LTD COMMON STOCK HKD1. 18 Sep 2012 AUTREPAT-STK/$ DIV HKD/HK1OPEN

63.000 7.752350 NHHJ Local 68.430476 0.00 0.00 0.00 4,311.12
Base 8.827062 0.00 0.00 0.00 556.11

B045C0901 CHINA SHINEWAY PHARMACEUTICA COMMON STOCK HKD.1 05 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK109 Jul 2012

7,000.000 7.755250 NHHV Local 11.196400 0.00 31.35 85.27 78,491.42
Base 1.443719 0.00 4.04 11.00 10,121.07

06 Jul 2012 MORGAN STANLEY CO INCORPORATED HKD/HK110 Jul 2012

8,000.000 7.753900 NHHV Local 11.488100 0.00 36.76 99.36 92,040.92
Base 1.481590 0.00 4.74 12.81 11,870.27

09 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK111 Jul 2012

3,000.000 7.755050 NHHV Local 11.725000 0.00 14.07 38.82 35,227.89
Base 1.511918 0.00 1.81 5.01 4,542.57

10 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK112 Jul 2012

7,000.000 7.754650 NHHV Local 11.469700 0.00 32.11 87.42 80,407.43
Base 1.479074 0.00 4.14 11.28 10,368.93

13 Jul 2012 UBS SECURITIES ASIA LTD HKD/HK117 Jul 2012

21,000.000 7.757300 NHHV Local 12.326700 0.00 129.43 279.71 259,269.84
Base 1.589045 0.00 16.68 36.06 33,422.69

16 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK118 Jul 2012

16,000.000 7.757400 NHHV Local 12.136400 0.00 97.09 210.53 194,490.02
Base 1.564493 0.00 12.52 27.14 25,071.55
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17 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK119 Jul 2012

12,000.000 7.756650 NHHV Local 11.956000 0.00 57.39 155.47 143,684.86
Base 1.541387 0.00 7.40 20.04 18,524.09

18 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK120 Jul 2012

28,000.000 7.756250 NHHV Local 11.451500 0.00 128.26 346.65 321,116.91
Base 1.476422 0.00 16.54 44.70 41,401.05

19 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK123 Jul 2012

13,000.000 7.755800 NHHV Local 11.293200 0.00 73.41 158.75 147,043.76
Base 1.456097 0.00 9.47 20.47 18,959.20

20 Jul 2012 UBS SECURITIES ASIA LTD HKD/HK124 Jul 2012

15,000.000 7.756700 NHHV Local 11.651200 0.00 87.38 188.98 175,044.36
Base 1.502082 0.00 11.27 24.37 22,566.86

23 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK125 Jul 2012

20,000.000 7.757200 NHHV Local 11.237600 0.00 112.38 242.98 225,107.36
Base 1.448667 0.00 14.49 31.32 29,019.15

24 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK126 Jul 2012

1,000.000 7.757800 NHHV Local 11.138000 0.00 4.46 12.89 11,155.35
Base 1.435716 0.00 0.57 1.66 1,437.95

25 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK127 Jul 2012

10,000.000 7.758450 NHHV Local 10.794600 0.00 43.18 116.64 108,105.82
Base 1.391335 0.00 5.57 15.04 13,933.95

26 Jul 2012 MORGAN STANLEY CO INCORPORATED HKD/HK130 Jul 2012

4,000.000 7.758550 NHHV Local 10.822400 0.00 17.32 47.46 43,354.38
Base 1.394900 0.00 2.23 6.12 5,587.95

27 Jul 2012 UBS SECURITIES ASIA LTD HKD/HK131 Jul 2012

8,000.000 7.757450 NHHV Local 10.909700 0.00 43.64 94.98 87,416.22
Base 1.406351 0.00 5.63 12.24 11,268.68

30 Jul 2012 UBS SECURITIES ASIA LTD HKD/HK101 Aug 2012

14,000.000 7.755650 NHHV Local 10.888600 0.00 76.22 165.19 152,681.81
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Base 1.403957 0.00 9.83 21.30 19,686.53

31 Jul 2012 UBS SECURITIES ASIA LTD HKD/HK102 Aug 2012

3,000.000 7.754250 NHHV Local 11.000000 0.00 16.50 35.64 33,052.14
Base 1.418577 0.00 2.13 4.59 4,262.45

02 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK106 Aug 2012

4,500.000 7.754350 NHHV Local 11.125000 0.00 25.03 55.00 50,142.53
Base 1.434679 0.00 3.23 7.09 6,466.37

03 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK107 Aug 2012

2,500.000 7.755250 NHHV Local 11.135000 0.00 13.92 30.23 27,881.65
Base 1.435802 0.00 1.79 3.90 3,595.20

06 Aug 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK108 Aug 2012

1,000.000 7.755500 NHHV Local 11.275000 0.00 5.64 12.90 11,293.54
Base 1.453807 0.00 0.73 1.66 1,456.20

06 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK108 Aug 2012

10,000.000 7.755500 NHHV Local 11.338500 0.00 45.35 123.07 113,553.42
Base 1.461995 0.00 5.85 15.87 14,641.66

07 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK109 Aug 2012

10,000.000 7.755400 NHHV Local 11.206100 0.00 44.82 121.96 112,227.78
Base 1.444942 0.00 5.78 15.73 14,470.92

08 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK110 Aug 2012

27,000.000 7.756200 NHHV Local 11.536200 0.00 124.59 336.91 311,938.90
Base 1.487352 0.00 16.06 43.44 40,218.01

09 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK113 Aug 2012

24,000.000 7.755850 NHHV Local 11.540400 0.00 110.79 299.16 277,379.55
Base 1.487961 0.00 14.28 38.58 35,763.91

10 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK114 Aug 2012

19,000.000 7.757650 NHHV Local 11.526000 0.00 87.60 236.52 219,318.12
Base 1.485759 0.00 11.29 30.49 28,271.21

14 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK116 Aug 2012
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3,000.000 7.757050 NHHV Local 11.521600 0.00 13.83 37.77 34,616.40
Base 1.485307 0.00 1.78 4.87 4,462.57

14 Aug 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK116 Aug 2012

2,000.000 7.757050 NHHV Local 11.530900 0.00 11.53 25.84 23,099.17
Base 1.486506 0.00 1.49 3.33 2,977.83

15 Aug 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK117 Aug 2012

1,000.000 7.757450 NHHV Local 11.502900 0.00 5.75 12.93 11,521.58
Base 1.482820 0.00 0.74 1.66 1,485.23

16 Aug 2012 MORGAN STANLEY CO INCORPORATED HKD/HK120 Aug 2012

12,000.000 7.756500 NHHV Local 11.620200 0.00 55.78 151.15 139,649.33
Base 1.498124 0.00 7.19 19.49 18,004.17

17 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK121 Aug 2012

8,000.000 7.756500 NHHV Local 11.594700 0.00 46.38 100.42 92,904.40
Base 1.494837 0.00 5.98 12.95 11,977.62

20 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK122 Aug 2012

13,000.000 7.757450 NHHV Local 11.750800 0.00 61.10 165.22 152,986.72
Base 1.514776 0.00 7.88 21.29 19,721.26

21 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK123 Aug 2012

7,000.000 7.757000 NHHV Local 11.721600 0.00 32.82 89.56 82,173.58
Base 1.511100 0.00 4.23 11.55 10,593.47

22 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK124 Aug 2012

2,000.000 7.756850 NHHV Local 11.706200 0.00 11.71 25.87 23,449.98
Base 1.509144 0.00 1.51 3.34 3,023.13

23 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK127 Aug 2012

2,000.000 7.755950 NHHV Local 11.811000 0.00 11.81 25.89 23,659.70
Base 1.522831 0.00 1.52 3.34 3,050.52

23 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK127 Aug 2012

3,000.000 7.755950 NHHV Local 11.784300 0.00 14.14 38.83 35,405.87
Base 1.519388 0.00 1.82 5.01 4,564.99
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24 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK128 Aug 2012

1,000.000 7.756600 NHHV Local 11.846700 0.00 5.92 12.95 11,865.57
Base 1.527306 0.00 0.76 1.67 1,529.74

27 Aug 2012 MORGAN STANLEY CO INCORPORATED HKD/HK129 Aug 2012

1,000.000 7.755950 NHHV Local 11.829100 0.00 4.73 12.94 11,846.77
Base 1.525165 0.00 0.61 1.67 1,527.44

28 Aug 2012 MORGAN STANLEY CO INCORPORATED HKD/HK130 Aug 2012

2,000.000 7.756350 NHHV Local 12.217400 0.00 9.77 26.95 24,471.52
Base 1.575148 0.00 1.26 3.48 3,155.03

30 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK103 Sep 2012

2,000.000 7.756350 NHHV Local 11.967600 0.00 11.97 25.92 23,973.09
Base 1.542942 0.00 1.54 3.34 3,090.77

03 Sep 2012 MORGAN STANLEY CO INCORPORATED HKD/HK105 Sep 2012

1,000.000 7.756900 NHHV Local 11.489400 0.00 4.60 12.91 11,506.91
Base 1.481184 0.00 0.59 1.66 1,483.44

04 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK106 Sep 2012

6,000.000 7.756150 NHHV Local 11.603300 0.00 27.85 75.57 69,723.22
Base 1.496013 0.00 3.59 9.74 8,989.41

05 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK107 Sep 2012

31,000.000 7.757150 NHHV Local 11.004800 0.00 136.46 369.29 341,654.55
Base 1.418665 0.00 17.59 47.61 44,043.82

06 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK110 Sep 2012

7,000.000 7.756700 NHHV Local 10.992700 0.00 30.78 83.16 77,062.84
Base 1.417188 0.00 3.97 10.72 9,935.00

07 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK111 Sep 2012

24,000.000 7.755650 NHHV Local 11.012600 0.00 105.72 286.15 264,694.27
Base 1.419945 0.00 13.63 36.89 34,129.22

10 Sep 2012 MORGAN STANLEY CO INCORPORATED HKD/HK112 Sep 2012

5,000.000 7.755250 NHHV Local 11.013300 0.00 22.03 60.40 55,148.93
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Base 1.420109 0.00 2.84 7.78 7,111.17

11 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK113 Sep 2012

23,000.000 7.754350 NHHV Local 11.007200 0.00 101.27 274.25 253,541.12
Base 1.419487 0.00 13.06 35.36 32,696.63

12 Sep 2012 MORGAN STANLEY CO INCORPORATED HKD/HK114 Sep 2012

6,000.000 7.754400 NHHV Local 11.064100 0.00 26.55 72.31 66,483.46
Base 1.426816 0.00 3.42 9.33 8,573.64

13 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK117 Sep 2012

11,000.000 7.754550 NHHV Local 11.081600 0.00 48.76 131.75 122,078.11
Base 1.429045 0.00 6.29 16.99 15,742.77

14 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK118 Sep 2012

11,000.000 7.751100 NHHV Local 11.124900 0.00 48.95 132.79 122,555.64
Base 1.435267 0.00 6.32 17.13 15,811.39

17 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK119 Sep 2012

8,000.000 7.752150 NHHV Local 11.007500 0.00 44.03 96.04 88,200.07
Base 1.419929 0.00 5.68 12.39 11,377.50

17 Sep 2012 LIQUIDNETASIA LIMITED HKD/HK119 Sep 2012

8,000.000 7.752150 NHHV Local 11.000000 0.00 88.00 95.04 88,183.04
Base 1.418961 0.00 11.35 12.26 11,375.30

18 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK120 Sep 2012

2,000.000 7.752350 NHHV Local 11.033800 0.00 11.03 24.76 22,103.39
Base 1.423285 0.00 1.42 3.19 2,851.19

19 Sep 2012 LIQUIDNETASIA LIMITED HKD/HK121 Sep 2012

8,000.000 7.752950 NHHV Local 11.030000 0.00 88.24 96.06 88,424.30
Base 1.422684 0.00 11.38 12.39 11,405.25

19 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK121 Sep 2012

9,000.000 7.752950 NHHV Local 11.064700 0.00 39.83 107.97 99,730.10
Base 1.427160 0.00 5.14 13.92 12,863.50
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B045C0901 Total

507,000.000 Local 0.00 2,580.03 6,253.18 5,774,139.61
Base 0.00 332.65 806.26 744,481.42

B04KNF903 AIR CHINA LTD H COMMON STOCK CNY1. 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

278,000.000 7.754250 NHHJ Local 5.495200 0.00 763.83 1,650.21 1,530,079.64
Base 0.708669 0.00 98.50 212.81 197,321.42

B0LMTQ900 CHINA CONSTRUCTION BANK H COMMON STOCK CNY1. 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

369,000.000 7.754250 NHHJ Local 5.143000 0.00 948.88 2,049.82 1,900,765.70
Base 0.663249 0.00 122.37 264.35 245,125.67

B0PB4M906 LINK REIT REIT NPV 19 Jul 2012 AUTREPAT-STK/$ DIV HKD/HK102 Aug 2012

2,068.000 7.756900 NHHJ Local 31.190541 0.00 0.00 0.00 64,502.04
Base 4.021006 0.00 0.00 0.00 8,315.44

B0PB4M906 LINK REIT REIT NPV 19 Jul 2012 AUTREPAT-STK/$ DIV HKD/HK102 Aug 2012

13.000 7.756900 NHIL Local 33.511538 0.00 0.00 0.00 435.65
Base 4.320223 0.00 0.00 0.00 56.16

B0PB4M906 Total

2,081.000 Local 0.00 0.00 0.00 64,937.69
Base 0.00 0.00 0.00 8,371.60

B15456906 BANK OF CHINA LTD H COMMON STOCK CNY1. 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

531,000.000 7.754250 NHHJ Local 2.947000 0.00 782.43 1,690.19 1,567,329.62
Base 0.380050 0.00 100.90 217.96 202,125.24

B16NHT900 SHUI ON LAND LTD COMMON STOCK USD. 10 Jul 2012 AUTREPAT-STK/$ DIV HKD/HK118 Jul 2012

3,967.000 7.754850 NHIL Local 3.176203 0.00 0.00 0.00 12,600.00
Base 0.409576 0.00 0.00 0.00 1,624.79

B16NHT900 SHUI ON LAND LTD COMMON STOCK USD. 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK123 Jul 2012

877,000.000 7.755800 NHEG Local 3.186900 0.00 4,471.86 3,018.47 2,802,401.63
Base 0.410905 0.00 576.58 389.19 361,329.80

20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK124 Jul 2012
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235,000.000 7.756700 NHEG Local 3.169200 0.00 1,191.62 804.35 746,757.97
Base 0.408576 0.00 153.62 103.70 96,272.64

B16NHT900 Total

1,115,967.000 Local 0.00 5,663.48 3,822.82 3,561,759.60
Base 0.00 730.20 492.89 459,227.23

B2Q5H5907 CHINA PACIFIC INSURANCE GR H COMMON STOCK CNY1. 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

27,600.000 7.754250 NHHJ Local 24.909800 0.00 343.76 743.01 688,597.25
Base 3.212406 0.00 44.33 95.82 88,802.56

B2R2ZC908 CSR CORP LTD   H COMMON STOCK CNY1. 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

104,000.000 7.754250 NHHJ Local 5.634400 0.00 292.99 632.88 586,903.47
Base 0.726621 0.00 37.78 81.62 75,687.97

B3MPN5908 SUN ART RETAIL GROUP LTD COMMON STOCK HKD.3 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

58,500.000 7.754250 NHHJ Local 9.124700 0.00 266.90 576.70 534,638.55
Base 1.176735 0.00 34.42 74.38 68,947.81

B4K19W908 YINGDE GASES GROUP COMPANY COMMON STOCK USD. 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

18,000.000 7.754250 NHHJ Local 6.677800 0.00 60.10 130.62 120,391.12
Base 0.861179 0.00 7.75 16.84 15,525.82

B4TX8S909 AIA GROUP LTD COMMON STOCK USD1. 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

29,000.000 7.754250 NHHJ Local 27.362100 0.00 396.75 857.49 794,755.14
Base 3.528658 0.00 51.17 110.59 102,492.84

31 Jul 2012 INTERNAL SWAP HKD/HK102 Aug 2012

12,600.000 7.754250 NHHJ Local 27.250000 0.00 0.00 0.00 343,350.00
Base 3.514202 0.00 0.00 0.00 44,278.94

B4TX8S909 Total

41,600.000 Local 0.00 396.75 857.49 1,138,105.14
Base 0.00 51.17 110.59 146,771.78

B56KLY901 LONGFOR PROPERTIES COMMON STOCK HKD.1 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

20,500.000 7.754250 NHHJ Local 11.288100 0.00 115.70 250.51 231,772.26
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Base 1.455731 0.00 14.92 32.31 29,889.71

B5B23W909 SANDS CHINA LTD COMMON STOCK USD.0119 Jul 2012 UBS SECURITIES ASIA LTD HKD/HK123 Jul 2012

55,272.000 7.755800 NHHP Local 23.614000 0.00 522.08 1,410.42 1,307,125.51
Base 3.044689 0.00 67.31 181.85 168,535.23

B60LZR903 AGRICULTURAL BANK OF CHINA H COMMON STOCK CNY1. 31 Jul 2012 ITG SECURITIES (HK) LTD HKD/HK102 Aug 2012

653,000.000 7.754250 NHHJ Local 3.129900 0.00 1,021.91 2,207.50 2,047,054.11
Base 0.403637 0.00 131.79 284.69 263,991.24

HONG KONG DOLLAR  Total

7,410,509.000 0.00

0.00

39,379.73

5,078.01

50,863.85

6,559.03

47,806,964.72

6,164,818.40

Local

Base

INDONESIAN RUPIAH

631534906 CHAROEN POKPHAND INDONESI PT COMMON STOCK IDR10. 31 Jul 2012 CABRERA CAPITAL MARKETS LLC IDR/ID503 Aug 2012

42,500.000 9,465.000000 NHHJ Local 3,175.588212 0.00 202,444.00 71,530.00 135,236,473.00
Base 0.335509 0.00 21.39 7.56 14,288.06

671976900 PERUSAHAAN GAS NEGARA PT COMMON STOCK IDR100.31 Jul 2012 CABRERA CAPITAL MARKETS LLC IDR/ID503 Aug 2012

25,000.000 9,465.000000 NHHJ Local 3,781.000000 0.00 141,788.00 50,099.00 94,716,887.00
Base 0.399472 0.00 14.98 5.29 10,007.07

INDONESIAN RUPIAH  Total

67,500.000 0.00

0.00

344,232.00

36.37

121,629.00

12.85

229,953,360.00

24,295.13

Local

Base

ISRAELI SHEKEL

621964907 DELEK GROUP LTD COMMON STOCK ILS1. 12 Sep 2012 UBS AG ILS/IL1 0.2519 Sep 2012

224.000 3.943050 NHEG Local 612.945313 0.00 219.68 0.00 137,519.43
Base 155.449541 0.00 55.71 0.00 34,876.41

13 Sep 2012 UBS AG ILS/IL1 0.2519 Sep 2012

428.000 3.950500 NHEG Local 626.476308 0.00 429.01 0.00 268,560.87
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Base 158.581523 0.00 108.60 0.00 67,981.49

24 Sep 2012 UBS AG ILS/IL1 0.2628 Sep 2012

604.000 3.899500 NHEG Local 626.275000 0.00 605.23 0.00 378,875.33
Base 160.603924 0.00 155.21 0.00 97,159.98

621964907 Total

1,256.000 Local 0.00 1,253.92 0.00 784,955.63
Base 0.00 319.52 0.00 200,017.88

645553900 ISRAEL CHEMICALS LTD COMMON STOCK ILS1. 31 Jul 2012 INTERNAL SWAP ILS/IL102 Aug 2012

2,994.000 3.985750 NHHJ Local 47.150000 0.00 0.00 0.00 141,167.10
Base 11.829643 0.00 0.00 0.00 35,417.95

31 Jul 2012 INTERNAL SWAP ILS/IL102 Aug 2012

2,070.000 3.985750 NHHJ Local 47.150000 0.00 0.00 0.00 97,600.50
Base 11.829643 0.00 0.00 0.00 24,487.36

645553900 Total

5,064.000 Local 0.00 0.00 0.00 238,767.60
Base 0.00 0.00 0.00 59,905.31

688967900 ISRAEL CORP LIMITED/THE COMMON STOCK ILS1. 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD ILS/IL1 0.5702 Aug 2012

49.000 3.985750 NHHJ Local 2,284.081633 0.00 111.92 0.00 112,031.92
Base 573.061941 0.00 28.08 0.00 28,108.12

31 Jul 2012 INTERNAL SWAP ILS/IL102 Aug 2012

28.000 3.985750 NHHJ Local 2,280.000000 0.00 0.00 0.00 63,840.00
Base 572.037885 0.00 0.00 0.00 16,017.06

688967900 Total

77.000 Local 0.00 111.92 0.00 175,871.92
Base 0.00 28.08 0.00 44,125.18

ISRAELI SHEKEL  Total

6,397.000 0.00

0.00

1,365.84

347.60

0.00

0.00

1,199,595.15

304,048.37

Local

Base
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JAPANESE YEN

601490006 ALL NIPPON AIRWAYS CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP503 Aug 2012

31,000.000 78.100000 NHHJ Local 179.568387 0.00 3,339.00 0.00 5,569,959.00
Base 2.299211 0.00 42.75 0.00 71,318.30

603654906 NET ONE SYSTEMS CO LTD COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012

1,100.000 78.890000 NHEH Local 1,170.861818 0.00 772.00 0.00 1,288,720.00
Base 14.841701 0.00 9.79 0.00 16,335.66

604413906 RESORTTRUST INC COMMON STOCK 05 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0110 Jul 2012

1,200.000 79.955000 NHHV Local 1,347.960833 0.00 808.00 0.00 1,618,361.00
Base 16.858994 0.00 10.11 0.00 20,240.90

06 Jul 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0111 Jul 2012

600.000 79.530000 NHHV Local 1,349.000000 0.00 324.00 0.00 809,724.00
Base 16.962153 0.00 4.07 0.00 10,181.37

06 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0111 Jul 2012

1,700.000 79.610000 NHHV Local 1,351.355294 0.00 1,148.00 0.00 2,298,452.00
Base 16.974693 0.00 14.42 0.00 28,871.40

09 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0112 Jul 2012

800.000 79.660000 NHHV Local 1,352.400000 0.00 540.00 0.00 1,082,460.00
Base 16.977153 0.00 6.78 0.00 13,588.50

10 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0113 Jul 2012

6,100.000 79.440000 NHHV Local 1,367.658033 0.00 3,337.00 0.00 8,346,051.00
Base 17.216239 0.00 42.01 0.00 105,061.06

11 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0117 Jul 2012

1,400.000 79.705000 NHHV Local 1,366.506429 0.00 765.00 0.00 1,913,874.00
Base 17.144551 0.00 9.60 0.00 24,011.97

12 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0118 Jul 2012

600.000 79.300000 NHHV Local 1,364.276667 0.00 328.00 0.00 818,894.00
Base 17.203993 0.00 4.14 0.00 10,326.53
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13 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0119 Jul 2012

1,700.000 79.205000 NHHV Local 1,354.077647 0.00 921.00 0.00 2,302,853.00
Base 17.095861 0.00 11.63 0.00 29,074.59

17 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0120 Jul 2012

1,300.000 79.040000 NHHV Local 1,346.308462 0.00 700.00 0.00 1,750,901.00
Base 17.033255 0.00 8.86 0.00 22,152.09

18 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0123 Jul 2012

700.000 78.800000 NHHV Local 1,353.677143 0.00 379.00 0.00 947,953.00
Base 17.178644 0.00 4.81 0.00 12,029.86

19 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0124 Jul 2012

1,000.000 78.605000 NHHV Local 1,371.500000 0.00 549.00 0.00 1,372,049.00
Base 17.447999 0.00 6.98 0.00 17,454.98

20 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0125 Jul 2012

1,400.000 78.565000 NHHV Local 1,365.580714 0.00 765.00 0.00 1,912,578.00
Base 17.381540 0.00 9.74 0.00 24,343.89

23 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0126 Jul 2012

1,500.000 78.390000 NHHV Local 1,357.931333 0.00 815.00 0.00 2,037,712.00
Base 17.322762 0.00 10.40 0.00 25,994.54

24 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0127 Jul 2012

1,200.000 78.195000 NHHV Local 1,344.947500 0.00 645.00 0.00 1,614,582.00
Base 17.199917 0.00 8.25 0.00 20,648.15

25 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0130 Jul 2012

1,300.000 78.220000 NHHV Local 1,338.813846 0.00 696.00 0.00 1,741,154.00
Base 17.116004 0.00 8.90 0.00 22,259.70

26 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0131 Jul 2012

300.000 78.240000 NHHV Local 1,372.000000 0.00 165.00 0.00 411,765.00
Base 17.535787 0.00 2.11 0.00 5,262.85

30 Jul 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0102 Aug 2012

1,900.000 78.210000 NHHV Local 1,377.267368 0.00 1,047.00 0.00 2,617,855.00
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Base 17.609863 0.00 13.39 0.00 33,472.13

01 Aug 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0106 Aug 2012

500.000 78.200000 NHHV Local 1,375.390000 0.00 343.00 0.00 688,038.00
Base 17.588107 0.00 4.39 0.00 8,798.44

02 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0107 Aug 2012

500.000 78.230000 NHHV Local 1,383.874000 0.00 208.00 0.00 692,145.00
Base 17.689812 0.00 2.66 0.00 8,847.56

06 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0109 Aug 2012

1,300.000 78.180000 NHHV Local 1,424.722308 0.00 925.00 0.00 1,853,064.00
Base 18.223616 0.00 11.83 0.00 23,702.53

06 Aug 2012 J.P. MORGAN CLEARING CORP. JPY/JP5 0.0209 Aug 2012

4,600.000 78.180000 NHHV Local 1,466.500000 0.00 5,396.00 0.00 6,751,296.00
Base 18.757994 0.00 69.02 0.00 86,355.79

07 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0110 Aug 2012

1,300.000 78.720000 NHHV Local 1,442.129231 0.00 750.00 0.00 1,875,518.00
Base 18.319731 0.00 9.53 0.00 23,825.18

08 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0113 Aug 2012

2,200.000 78.360000 NHHV Local 1,460.363182 0.00 1,285.00 0.00 3,214,084.00
Base 18.636590 0.00 16.40 0.00 41,016.90

09 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0114 Aug 2012

1,500.000 78.675000 NHHV Local 1,455.594000 0.00 873.00 0.00 2,184,264.00
Base 18.501354 0.00 11.10 0.00 27,763.13

10 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0115 Aug 2012

1,200.000 78.245000 NHHV Local 1,462.081667 0.00 702.00 0.00 1,755,200.00
Base 18.685944 0.00 8.97 0.00 22,432.10

13 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0116 Aug 2012

2,100.000 78.345000 NHHV Local 1,461.039048 0.00 1,227.00 0.00 3,069,409.00
Base 18.648785 0.00 15.66 0.00 39,178.11

14 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0117 Aug 2012
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1,100.000 78.820000 NHHV Local 1,467.856364 0.00 807.00 0.00 1,615,449.00
Base 18.622892 0.00 10.24 0.00 20,495.42

15 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0120 Aug 2012

2,200.000 78.890000 NHHV Local 1,476.811818 0.00 975.00 0.00 3,249,961.00
Base 18.719886 0.00 12.36 0.00 41,196.11

16 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0121 Aug 2012

1,800.000 79.250000 NHHV Local 1,457.045556 0.00 1,049.00 0.00 2,623,731.00
Base 18.385433 0.00 13.24 0.00 33,107.02

17 Aug 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0122 Aug 2012

2,200.000 79.510000 NHHV Local 1,445.260000 0.00 1,590.00 0.00 3,181,162.00
Base 18.177085 0.00 20.00 0.00 40,009.58

20 Aug 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0123 Aug 2012

1,000.000 79.410000 NHHV Local 1,457.957000 0.00 729.00 0.00 1,458,686.00
Base 18.359867 0.00 9.18 0.00 18,369.05

21 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0124 Aug 2012

1,900.000 79.430000 NHHV Local 1,452.438421 0.00 1,379.00 0.00 2,761,012.00
Base 18.285766 0.00 17.36 0.00 34,760.32

22 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0127 Aug 2012

2,800.000 79.200000 NHHV Local 1,455.510714 0.00 1,630.00 0.00 4,077,060.00
Base 18.377661 0.00 20.58 0.00 51,478.03

23 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0128 Aug 2012

1,400.000 78.380000 NHHV Local 1,457.508571 0.00 816.00 0.00 2,041,328.00
Base 18.595414 0.00 10.41 0.00 26,043.99

24 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0129 Aug 2012

2,100.000 78.650000 NHHV Local 1,445.559048 0.00 1,214.00 0.00 3,036,888.00
Base 18.379645 0.00 15.44 0.00 38,612.69

27 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0130 Aug 2012

400.000 78.680000 NHHV Local 1,449.640000 0.00 174.00 0.00 580,030.00
Base 18.424504 0.00 2.21 0.00 7,372.01
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604413906 Total

56,800.000 Local 0.00 36,004.00 0.00 80,305,543.00
Base 0.00 456.78 0.00 1,018,338.47

607035904 BELLUNA CO LTD COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP520 Aug 2012

2,200.000 78.890000 NHEH Local 653.422273 0.00 862.00 0.00 1,438,391.00
Base 8.282701 0.00 10.93 0.00 18,232.87

612528901 TREND MICRO INC COMMON STOCK 23 Jul 2012 PERSHING LLC JPY/JP5 0.0126 Jul 2012

156,200.000 78.390000 NHEB Local 2,224.322702 0.00 173,719.00 0.00 347,612,925.00
Base 28.375082 0.00 2,216.09 0.00 4,434,403.94

614545903 TAIHO KOGYO CO COMMON STOCK 23 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0228 Aug 2012

23,100.000 78.475000 NHEG Local 843.524199 0.00 31,176.00 0.00 19,516,585.00
Base 10.748954 0.00 397.27 0.00 248,698.12

28 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0231 Aug 2012

9,900.000 78.505000 NHEG Local 834.992424 0.00 13,226.00 0.00 8,279,651.00
Base 10.636169 0.00 168.47 0.00 105,466.54

614545903 Total

33,000.000 Local 0.00 44,402.00 0.00 27,796,236.00
Base 0.00 565.74 0.00 354,164.66

619640006 CHUGAI PHARMACEUTICAL CO LTD COMMON STOCK 31 Jul 2012 INTERNAL SWAP JPY/JP503 Aug 2012

1,100.000 78.100000 NHHJ Local 1,511.000000 0.00 0.00 0.00 1,662,100.00
Base 19.346991 0.00 0.00 0.00 21,281.69

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

1,500.000 78.100000 NHHJ Local 1,511.000000 0.00 0.00 0.00 2,266,500.00
Base 19.346991 0.00 0.00 0.00 29,020.49

619640006 Total

2,600.000 Local 0.00 0.00 0.00 3,928,600.00
Base 0.00 0.00 0.00 50,302.18

625050000 DAITO TRUST CONSTRUCT CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0603 Aug 2012
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400.000 78.100000 NHHJ Local 7,589.750000 0.00 1,821.00 0.00 3,037,721.00
Base 97.179898 0.00 23.32 0.00 38,895.28

625082003 DIC CORP COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP520 Aug 2012

12,000.000 78.890000 NHEH Local 139.930333 0.00 1,007.00 0.00 1,680,171.00
Base 1.773740 0.00 12.76 0.00 21,297.64

625136007 DAIWA HOUSE INDUSTRY CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0103 Aug 2012

12,000.000 78.100000 NHHJ Local 1,113.750000 0.00 8,019.00 0.00 13,373,019.00
Base 14.260563 0.00 102.68 0.00 171,229.44

635518905 FUJIMORI KOGYO CO LTD COMMON STOCK 23 Aug 2012 CLSA SINGAPORE PTE LTD. JPY/JP5 0.0328 Aug 2012

25,000.000 78.475000 NHEG Local 1,746.149800 0.00 61,115.00 0.00 43,714,860.00
Base 22.251033 0.00 778.78 0.00 557,054.60

635700008 FUJI SOFT INC COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012

800.000 78.890000 NHEH Local 1,427.625000 0.00 685.00 0.00 1,142,785.00
Base 18.096400 0.00 8.68 0.00 14,485.80

639680909 NIPPON BUILDING FUND INC REIT 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 5.8503 Aug 2012

12.000 78.100000 NHHJ Local 760,950.000000 0.00 5,478.00 0.00 9,136,878.00
Base 9,743.277849 0.00 70.14 0.00 116,989.48

639758903 JAPAN REAL ESTATE INVESTMENT REIT 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 5.6503 Aug 2012

17.000 78.100000 NHHJ Local 735,511.705882 0.00 7,502.00 0.00 12,511,201.00
Base 9,417.563456 0.00 96.06 0.00 160,194.64

640043907 H I S CO LTD COMMON STOCK 23 Aug 2012 CLSA SINGAPORE PTE LTD. JPY/JP5 0.0528 Aug 2012

15,000.000 78.475000 NHEG Local 2,800.186800 0.00 58,804.00 0.00 42,061,606.00
Base 35.682533 0.00 749.33 0.00 535,987.33

640866000 HANKYU HANSHIN HOLDINGS INC COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP503 Aug 2012

1,000.000 78.100000 NHHJ Local 423.000000 0.00 253.00 0.00 423,253.00
Base 5.416133 0.00 3.24 0.00 5,419.37

641961008 HEIWADO CO LTD COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012
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1,000.000 78.890000 NHEH Local 1,194.000000 0.00 716.00 0.00 1,194,716.00
Base 15.134998 0.00 9.08 0.00 15,144.07

642890008 HISAMITSU PHARMACEUTICAL CO COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0303 Aug 2012

200.000 78.100000 NHHJ Local 3,950.000000 0.00 474.00 0.00 790,474.00
Base 50.576184 0.00 6.07 0.00 10,121.31

643514003 HONDA MOTOR CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0203 Aug 2012

4,400.000 78.100000 NHHJ Local 2,540.049091 0.00 6,705.00 0.00 11,182,921.00
Base 32.523036 0.00 85.85 0.00 143,187.21

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

3,400.000 78.100000 NHHJ Local 2,551.000000 0.00 0.00 0.00 8,673,400.00
Base 32.663252 0.00 0.00 0.00 111,055.06

643514003 Total

7,800.000 Local 0.00 6,705.00 0.00 19,856,321.00
Base 0.00 85.85 0.00 254,242.27

643904006 HOGY MEDICAL CO LTD COMMON STOCK 05 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0210 Jul 2012

1,800.000 79.955000 NHHV Local 3,581.797222 0.00 3,223.00 0.00 6,450,458.00
Base 44.797664 0.00 40.31 0.00 80,676.11

06 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0211 Jul 2012

1,200.000 79.530000 NHHV Local 3,596.173333 0.00 2,157.00 0.00 4,317,565.00
Base 45.217821 0.00 27.12 0.00 54,288.51

09 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0212 Jul 2012

4,400.000 79.660000 NHHV Local 3,613.591591 0.00 7,949.00 0.00 15,907,752.00
Base 45.362686 0.00 99.79 0.00 199,695.61

10 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0213 Jul 2012

600.000 79.440000 NHHV Local 3,657.575000 0.00 1,097.00 0.00 2,195,642.00
Base 46.041981 0.00 13.81 0.00 27,639.00

11 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0217 Jul 2012

700.000 79.705000 NHHV Local 3,617.624286 0.00 1,266.00 0.00 2,533,603.00
Base 45.387671 0.00 15.88 0.00 31,787.25
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12 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0218 Jul 2012

700.000 79.300000 NHHV Local 3,645.642857 0.00 1,021.00 0.00 2,552,971.00
Base 45.972798 0.00 12.88 0.00 32,193.83

13 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0219 Jul 2012

6,000.000 79.205000 NHHV Local 3,676.992333 0.00 8,825.00 0.00 22,070,779.00
Base 46.423740 0.00 111.42 0.00 278,653.86

17 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0220 Jul 2012

400.000 79.040000 NHHV Local 3,667.632500 0.00 587.00 0.00 1,467,640.00
Base 46.402233 0.00 7.43 0.00 18,568.32

18 Jul 2012 CITIGROUPGLOBAL MARKETS INC. JPY/JP5 0.0223 Jul 2012

5,900.000 78.800000 NHHV Local 3,650.496610 0.00 8,615.00 0.00 21,546,545.00
Base 46.326099 0.00 109.33 0.00 273,433.31

643904006 Total

21,700.000 Local 0.00 34,740.00 0.00 79,042,955.00
Base 0.00 437.97 0.00 996,935.80

646780007 ITOCHU CORP COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0103 Aug 2012

6,800.000 78.100000 NHHJ Local 817.356029 0.00 3,334.00 0.00 5,561,355.00
Base 10.465506 0.00 42.69 0.00 71,208.13

31 Jul 2012 INTERNAL SWAP JPY/JP503 Aug 2012

1,300.000 78.100000 NHHJ Local 817.000000 0.00 0.00 0.00 1,062,100.00
Base 10.460948 0.00 0.00 0.00 13,599.23

646780007 Total

8,100.000 Local 0.00 3,334.00 0.00 6,623,455.00
Base 0.00 42.69 0.00 84,807.36

646782003 ITOCHU ENEX CO LTD COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP520 Aug 2012

2,600.000 78.890000 NHEH Local 441.815385 0.00 689.00 0.00 1,149,409.00
Base 5.600398 0.00 8.73 0.00 14,569.77

646850008 JAPAN DIGITAL LABORATORY CO COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012
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1,800.000 78.890000 NHEH Local 890.480556 0.00 961.00 0.00 1,603,826.00
Base 11.287623 0.00 12.18 0.00 20,329.90

647346006 JGC CORP COMMON STOCK 05 Sep 2012 INSTINET U.K. LTD JPY/JP5 0.0210 Sep 2012

3,000.000 78.350000 NHHJ Local 2,410.833000 0.00 3,616.00 0.00 7,236,115.00
Base 30.770045 0.00 46.15 0.00 92,356.29

647453901 JAPAN TOBACCO INC COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0203 Aug 2012

1,500.000 78.100000 NHHJ Local 2,475.516000 0.00 2,227.00 0.00 3,715,501.00
Base 31.696748 0.00 28.51 0.00 47,573.64

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

900.000 78.100000 NHHJ Local 2,464.000000 0.00 0.00 0.00 2,217,600.00
Base 31.549296 0.00 0.00 0.00 28,394.37

647453901 Total

2,400.000 Local 0.00 2,227.00 0.00 5,933,101.00
Base 0.00 28.51 0.00 75,968.01

648004000 AEON CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0103 Aug 2012

13,300.000 78.100000 NHHJ Local 945.363835 0.00 7,544.00 0.00 12,580,883.00
Base 12.104531 0.00 96.59 0.00 161,086.85

648396901 KASAI KOGYO CO LTD COMMON STOCK 02 Jul 2012 CITIGROUPGLOBAL MARKETS INC. JPY/JP505 Jul 2012

4,000.000 79.420000 NHEH Local 462.277750 0.00 924.00 0.00 1,850,035.00
Base 5.820672 0.00 11.63 0.00 23,294.32

02 Jul 2012 DAIWA SECURITIES (HK) LTD. JPY/JP505 Jul 2012

9,000.000 79.420000 NHEH Local 465.347778 0.00 2,094.00 0.00 4,190,224.00
Base 5.859327 0.00 26.37 0.00 52,760.31

03 Jul 2012 DAIWA SECURITIES (HK) LTD. JPY/JP506 Jul 2012

2,000.000 79.780000 NHEH Local 457.166500 0.00 457.00 0.00 914,790.00
Base 5.730340 0.00 5.73 0.00 11,466.41
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648396901 Total

15,000.000 Local 0.00 3,475.00 0.00 6,955,049.00
Base 0.00 43.73 0.00 87,521.04

648418002 KATO SANGYO CO LTD COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012

900.000 78.890000 NHEH Local 1,525.571111 0.00 823.00 0.00 1,373,837.00
Base 19.337953 0.00 10.43 0.00 17,414.59

648736007 KEIO CORP COMMON STOCK 05 Sep 2012 INSTINET U.K. LTD JPY/JP510 Sep 2012

22,000.000 78.350000 NHHJ Local 602.545500 0.00 6,628.00 0.00 13,262,629.00
Base 7.690434 0.00 84.59 0.00 169,274.14

649080009 KIKKOMAN CORP COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0103 Aug 2012

2,000.000 78.100000 NHHJ Local 985.500000 0.00 1,182.00 0.00 1,972,182.00
Base 12.618438 0.00 15.13 0.00 25,252.01

649674009 TOKYO DOME CORP COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP520 Aug 2012

6,000.000 78.890000 NHEH Local 244.909000 0.00 881.00 0.00 1,470,335.00
Base 3.104437 0.00 11.17 0.00 18,637.79

649796000 KURITA WATER INDUSTRIES LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0103 Aug 2012

500.000 78.100000 NHHJ Local 1,769.200000 0.00 530.00 0.00 885,130.00
Base 22.653009 0.00 6.79 0.00 11,333.29

649955002 KYOWA HAKKO KIRIN CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0103 Aug 2012

4,000.000 78.100000 NHHJ Local 873.500000 0.00 2,096.00 0.00 3,496,096.00
Base 11.184379 0.00 26.84 0.00 44,764.35

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

3,000.000 78.100000 NHHJ Local 873.000000 0.00 0.00 0.00 2,619,000.00
Base 11.177977 0.00 0.00 0.00 33,533.93

649955002 Total

7,000.000 Local 0.00 2,096.00 0.00 6,115,096.00
Base 0.00 26.84 0.00 78,298.28
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650458904 KURODA ELECTRIC CO LTD COMMON STOCK 05 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0110 Jul 2012

5,000.000 79.955000 NHHV Local 906.135800 0.00 2,265.00 0.00 4,532,944.00
Base 11.333072 0.00 28.33 0.00 56,693.69

06 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0111 Jul 2012

7,600.000 79.610000 NHHV Local 910.230263 0.00 3,459.00 0.00 6,921,209.00
Base 11.433617 0.00 43.45 0.00 86,938.94

09 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0112 Jul 2012

2,300.000 79.660000 NHHV Local 916.631304 0.00 1,054.00 0.00 2,109,306.00
Base 11.506795 0.00 13.23 0.00 26,478.86

10 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0113 Jul 2012

10,000.000 79.440000 NHHV Local 936.058800 0.00 4,680.00 0.00 9,365,268.00
Base 11.783218 0.00 58.91 0.00 117,891.09

11 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0117 Jul 2012

3,600.000 79.705000 NHHV Local 940.519444 0.00 1,692.00 0.00 3,387,562.00
Base 11.800006 0.00 21.23 0.00 42,501.25

12 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0118 Jul 2012

3,500.000 79.300000 NHHV Local 944.193143 0.00 1,652.00 0.00 3,306,328.00
Base 11.906597 0.00 20.83 0.00 41,693.92

13 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0119 Jul 2012

2,900.000 79.205000 NHHV Local 924.320000 0.00 1,340.00 0.00 2,681,868.00
Base 11.669970 0.00 16.92 0.00 33,859.83

17 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0120 Jul 2012

1,700.000 79.040000 NHHV Local 908.911765 0.00 772.00 0.00 1,545,922.00
Base 11.499390 0.00 9.77 0.00 19,558.73

18 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0123 Jul 2012

2,400.000 78.800000 NHHV Local 927.505000 0.00 1,113.00 0.00 2,227,125.00
Base 11.770368 0.00 14.12 0.00 28,263.01

19 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0124 Jul 2012

3,000.000 78.605000 NHHV Local 950.195000 0.00 1,425.00 0.00 2,852,010.00
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Base 12.088226 0.00 18.13 0.00 36,282.81

20 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP525 Jul 2012

2,300.000 78.565000 NHHV Local 953.575652 0.00 877.00 0.00 2,194,101.00
Base 12.137410 0.00 11.16 0.00 27,927.21

650458904 KURODA ELECTRIC CO LTD COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012

2,000.000 78.890000 NHEH Local 949.321000 0.00 1,139.00 0.00 1,899,781.00
Base 12.033477 0.00 14.44 0.00 24,081.39

650458904 Total

46,300.000 Local 0.00 21,468.00 0.00 43,023,424.00
Base 0.00 270.52 0.00 542,170.73

650995905 IMASEN ELECTRIC INDUSTRIAL COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0224 Jul 2012

3,000.000 78.605000 NHEG Local 1,066.857000 0.00 5,121.00 0.00 3,205,692.00
Base 13.572381 0.00 65.15 0.00 40,782.29

20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0225 Jul 2012

4,500.000 78.500000 NHEG Local 1,081.729333 0.00 7,788.00 0.00 4,875,570.00
Base 13.779992 0.00 99.21 0.00 62,109.17

23 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0226 Jul 2012

2,800.000 78.390000 NHEG Local 1,052.770714 0.00 4,716.00 0.00 2,952,474.00
Base 13.429911 0.00 60.16 0.00 37,663.91

24 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0227 Jul 2012

3,400.000 78.195000 NHEG Local 1,051.092647 0.00 5,718.00 0.00 3,579,433.00
Base 13.441942 0.00 73.12 0.00 45,775.73

25 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0230 Jul 2012

2,000.000 78.220000 NHEG Local 1,029.802000 0.00 3,295.00 0.00 2,062,899.00
Base 13.165456 0.00 42.12 0.00 26,373.04

26 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0231 Jul 2012

4,000.000 78.240000 NHEG Local 1,038.938500 0.00 6,648.00 0.00 4,162,402.00
Base 13.278866 0.00 84.97 0.00 53,200.43

27 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0201 Aug 2012
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3,600.000 78.555000 NHEG Local 1,057.485000 0.00 6,091.00 0.00 3,813,037.00
Base 13.461715 0.00 77.54 0.00 48,539.71

30 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0202 Aug 2012

1,100.000 78.210000 NHEG Local 1,058.246364 0.00 1,862.00 0.00 1,165,933.00
Base 13.530832 0.00 23.81 0.00 14,907.72

31 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0203 Aug 2012

4,500.000 78.100000 NHEG Local 1,090.677333 0.00 7,853.00 0.00 4,915,901.00
Base 13.965139 0.00 100.55 0.00 62,943.67

01 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0206 Aug 2012

5,000.000 78.200000 NHEG Local 1,098.293200 0.00 8,786.00 0.00 5,500,252.00
Base 14.044670 0.00 112.35 0.00 70,335.70

02 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0207 Aug 2012

1,100.000 78.230000 NHEG Local 1,099.482727 0.00 1,935.00 0.00 1,211,366.00
Base 14.054490 0.00 24.73 0.00 15,484.67

650995905 Total

35,000.000 Local 0.00 59,813.00 0.00 37,444,959.00
Base 0.00 763.71 0.00 478,116.04

656495900 EACCESS LTD COMMON STOCK 23 Aug 2012 CLSA SINGAPORE PTE LTD. JPY/JP5 0.2628 Aug 2012

2,700.000 78.475000 NHEG Local 14,360.843333 0.00 54,284.00 0.00 38,828,561.00
Base 182.998959 0.00 691.74 0.00 494,788.93

657059903 MATSUDA SANGYO CO LTD COMMON STOCK 05 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0110 Jul 2012

1,000.000 79.955000 NHHV Local 1,246.411000 0.00 623.00 0.00 1,247,034.00
Base 15.588906 0.00 7.79 0.00 15,596.70

06 Jul 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0111 Jul 2012

2,100.000 79.530000 NHHV Local 1,259.378571 0.00 1,058.00 0.00 2,645,753.00
Base 15.835264 0.00 13.30 0.00 33,267.36

06 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0111 Jul 2012

900.000 79.610000 NHHV Local 1,259.812222 0.00 566.00 0.00 1,134,397.00
Base 15.824799 0.00 7.11 0.00 14,249.43
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09 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0112 Jul 2012

1,400.000 79.660000 NHHV Local 1,220.390714 0.00 854.00 0.00 1,709,401.00
Base 15.319994 0.00 10.72 0.00 21,458.71

10 Jul 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0113 Jul 2012

400.000 79.440000 NHHV Local 1,218.250000 0.00 195.00 0.00 487,495.00
Base 15.335473 0.00 2.45 0.00 6,136.64

11 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0117 Jul 2012

900.000 79.705000 NHHV Local 1,200.750000 0.00 541.00 0.00 1,081,216.00
Base 15.064927 0.00 6.79 0.00 13,565.22

12 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0118 Jul 2012

800.000 79.300000 NHHV Local 1,188.375000 0.00 475.00 0.00 951,175.00
Base 14.985813 0.00 5.99 0.00 11,994.64

13 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0119 Jul 2012

600.000 79.205000 NHHV Local 1,185.500000 0.00 356.00 0.00 711,656.00
Base 14.967489 0.00 4.49 0.00 8,984.99

13 Jul 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0119 Jul 2012

300.000 79.205000 NHHV Local 1,187.000000 0.00 142.00 0.00 356,242.00
Base 14.986428 0.00 1.79 0.00 4,497.72

17 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0120 Jul 2012

1,300.000 79.040000 NHHV Local 1,180.726923 0.00 768.00 0.00 1,535,713.00
Base 14.938347 0.00 9.72 0.00 19,429.57

18 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0123 Jul 2012

1,000.000 78.800000 NHHV Local 1,160.118000 0.00 580.00 0.00 1,160,698.00
Base 14.722310 0.00 7.36 0.00 14,729.67

19 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0124 Jul 2012

900.000 78.605000 NHHV Local 1,182.555556 0.00 532.00 0.00 1,064,832.00
Base 15.044279 0.00 6.77 0.00 13,546.62

20 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0125 Jul 2012

2,300.000 78.500000 NHHV Local 1,168.025217 0.00 1,343.00 0.00 2,687,801.00
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Base 14.879302 0.00 17.11 0.00 34,239.50

23 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0126 Jul 2012

900.000 78.390000 NHHV Local 1,146.812222 0.00 516.00 0.00 1,032,647.00
Base 14.629573 0.00 6.58 0.00 13,173.20

24 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0127 Jul 2012

1,500.000 78.195000 NHHV Local 1,120.332667 0.00 840.00 0.00 1,681,339.00
Base 14.327421 0.00 10.74 0.00 21,501.87

25 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0130 Jul 2012

700.000 78.220000 NHHV Local 1,123.271429 0.00 392.00 0.00 786,682.00
Base 14.360412 0.00 5.01 0.00 10,057.30

26 Jul 2012 INSTINET U.K. LTD JPY/JP5 0.0131 Jul 2012

600.000 78.240000 NHHV Local 1,132.000000 0.00 271.00 0.00 679,471.00
Base 14.468303 0.00 3.46 0.00 8,684.45

27 Jul 2012 INSTINET U.K. LTD JPY/JP5 0.0101 Aug 2012

700.000 78.555000 NHHV Local 1,145.768571 0.00 320.00 0.00 802,358.00
Base 14.585559 0.00 4.07 0.00 10,213.96

30 Jul 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0102 Aug 2012

1,700.000 78.210000 NHHV Local 1,147.000000 0.00 780.00 0.00 1,950,680.00
Base 14.665644 0.00 9.97 0.00 24,941.57

31 Jul 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0103 Aug 2012

300.000 78.100000 NHHV Local 1,126.666667 0.00 135.00 0.00 338,135.00
Base 14.425950 0.00 1.73 0.00 4,329.51

01 Aug 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0106 Aug 2012

800.000 78.200000 NHHV Local 1,133.000000 0.00 453.00 0.00 906,853.00
Base 14.488491 0.00 5.79 0.00 11,596.59

03 Aug 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0108 Aug 2012

1,400.000 78.600000 NHHV Local 1,101.250000 0.00 771.00 0.00 1,542,521.00
Base 14.010814 0.00 9.81 0.00 19,624.95

06 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0109 Aug 2012
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2,100.000 78.180000 NHHV Local 1,104.312381 0.00 1,158.00 0.00 2,320,214.00
Base 14.125254 0.00 14.81 0.00 29,677.85

07 Aug 2012 CITIGROUPGLOBAL MARKETS INC. JPY/JP5 0.0110 Aug 2012

1,200.000 78.720000 NHHV Local 1,097.832500 0.00 526.00 0.00 1,317,925.00
Base 13.946043 0.00 6.68 0.00 16,741.93

07 Aug 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0110 Aug 2012

700.000 78.720000 NHHV Local 1,097.722857 0.00 307.00 0.00 768,713.00
Base 13.944650 0.00 3.90 0.00 9,765.15

08 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0113 Aug 2012

1,400.000 78.360000 NHHV Local 1,107.650000 0.00 774.00 0.00 1,551,484.00
Base 14.135401 0.00 9.88 0.00 19,799.44

09 Aug 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0114 Aug 2012

300.000 78.675000 NHHV Local 1,111.166667 0.00 133.00 0.00 333,483.00
Base 14.123504 0.00 1.69 0.00 4,238.74

09 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0114 Aug 2012

1,300.000 78.675000 NHHV Local 1,111.368462 0.00 722.00 0.00 1,445,501.00
Base 14.126069 0.00 9.18 0.00 18,373.07

10 Aug 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0115 Aug 2012

1,600.000 78.245000 NHHV Local 1,098.958125 0.00 703.00 0.00 1,759,036.00
Base 14.045091 0.00 8.98 0.00 22,481.13

10 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0115 Aug 2012

1,800.000 78.245000 NHHV Local 1,100.600000 0.00 991.00 0.00 1,982,071.00
Base 14.066075 0.00 12.67 0.00 25,331.60

13 Aug 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0116 Aug 2012

200.000 78.345000 NHHV Local 1,113.750000 0.00 89.00 0.00 222,839.00
Base 14.215968 0.00 1.14 0.00 2,844.33

13 Aug 2012 CITIGROUPGLOBAL MARKETS INC. JPY/JP5 0.0116 Aug 2012

1,100.000 78.345000 NHHV Local 1,114.443636 0.00 490.00 0.00 1,226,378.00
Base 14.224821 0.00 6.25 0.00 15,653.56
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14 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0117 Aug 2012

600.000 78.820000 NHHV Local 1,133.166667 0.00 339.00 0.00 680,239.00
Base 14.376639 0.00 4.30 0.00 8,630.28

15 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP520 Aug 2012

1,400.000 78.890000 NHHV Local 1,128.928571 0.00 474.00 0.00 1,580,974.00
Base 14.310161 0.00 6.01 0.00 20,040.23

16 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0121 Aug 2012

500.000 79.250000 NHHV Local 1,130.778000 0.00 283.00 0.00 565,672.00
Base 14.268492 0.00 3.57 0.00 7,137.82

17 Aug 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0122 Aug 2012

1,400.000 79.510000 NHHV Local 1,135.000000 0.00 795.00 0.00 1,589,795.00
Base 14.274934 0.00 10.00 0.00 19,994.91

20 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0123 Aug 2012

1,100.000 79.370000 NHHV Local 1,134.451818 0.00 623.00 0.00 1,248,520.00
Base 14.293207 0.00 7.85 0.00 15,730.38

21 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP524 Aug 2012

1,600.000 79.430000 NHHV Local 1,146.796250 0.00 550.00 0.00 1,835,424.00
Base 14.437823 0.00 6.92 0.00 23,107.44

22 Aug 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0127 Aug 2012

800.000 79.200000 NHHV Local 1,150.653750 0.00 368.00 0.00 920,891.00
Base 14.528456 0.00 4.65 0.00 11,627.41

22 Aug 2012 CITIGROUPGLOBAL MARKETS INC. JPY/JP5 0.0127 Aug 2012

1,800.000 79.200000 NHHV Local 1,150.466667 0.00 828.00 0.00 2,071,668.00
Base 14.526094 0.00 10.45 0.00 26,157.42

23 Aug 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0128 Aug 2012

1,200.000 78.380000 NHHV Local 1,166.166667 0.00 699.00 0.00 1,400,099.00
Base 14.878370 0.00 8.92 0.00 17,862.96

24 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0129 Aug 2012

1,000.000 78.650000 NHHV Local 1,160.333000 0.00 580.00 0.00 1,160,913.00
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Base 14.753121 0.00 7.37 0.00 14,760.50

27 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP530 Aug 2012

1,200.000 78.680000 NHHV Local 1,166.944167 0.00 420.00 0.00 1,400,753.00
Base 14.831522 0.00 5.34 0.00 17,803.16

28 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0131 Aug 2012

2,400.000 78.505000 NHHV Local 1,172.300000 0.00 1,406.00 0.00 2,814,926.00
Base 14.932807 0.00 17.91 0.00 35,856.65

29 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0103 Sep 2012

1,300.000 78.730000 NHHV Local 1,177.893077 0.00 766.00 0.00 1,532,027.00
Base 14.961172 0.00 9.73 0.00 19,459.25

30 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0104 Sep 2012

1,800.000 78.560000 NHHV Local 1,188.930000 0.00 1,070.00 0.00 2,141,144.00
Base 15.134038 0.00 13.62 0.00 27,254.89

31 Aug 2012 INSTINET U.K. LTD JPY/JP5 0.0105 Sep 2012

1,700.000 78.310000 NHHV Local 1,186.624706 0.00 806.00 0.00 2,018,068.00
Base 15.152914 0.00 10.29 0.00 25,770.25

03 Sep 2012 INSTINET U.K. LTD JPY/JP5 0.0106 Sep 2012

2,300.000 78.300000 NHHV Local 1,174.100000 0.00 1,080.00 0.00 2,701,510.00
Base 14.994891 0.00 13.79 0.00 34,502.04

04 Sep 2012 INSTINET U.K. LTD JPY/JP5 0.0107 Sep 2012

900.000 78.355000 NHHV Local 1,138.323333 0.00 409.00 0.00 1,024,900.00
Base 14.527769 0.00 5.22 0.00 13,080.21

05 Sep 2012 INSTINET U.K. LTD JPY/JP5 0.0110 Sep 2012

2,200.000 78.350000 NHHV Local 1,116.444091 0.00 982.00 0.00 2,457,159.00
Base 14.249446 0.00 12.53 0.00 31,361.31

06 Sep 2012 INSTINET U.K. LTD JPY/JP5 0.0111 Sep 2012

1,300.000 78.955000 NHHV Local 1,108.600000 0.00 576.00 0.00 1,441,756.00
Base 14.040909 0.00 7.30 0.00 18,260.48

07 Sep 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0112 Sep 2012
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900.000 78.140000 NHHV Local 1,114.782222 0.00 502.00 0.00 1,003,806.00
Base 14.266473 0.00 6.42 0.00 12,846.25

10 Sep 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0113 Sep 2012

900.000 78.250000 NHHV Local 1,143.292222 0.00 412.00 0.00 1,029,375.00
Base 14.610763 0.00 5.27 0.00 13,154.95

11 Sep 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0114 Sep 2012

700.000 77.780000 NHHV Local 1,166.417143 0.00 327.00 0.00 816,819.00
Base 14.996363 0.00 4.20 0.00 10,501.66

12 Sep 2012 INSTINET U.K. LTD JPY/JP5 0.0118 Sep 2012

1,200.000 77.865000 NHHV Local 1,163.796667 0.00 558.00 0.00 1,397,114.00
Base 14.946339 0.00 7.17 0.00 17,942.77

657059903 Total

64,400.000 Local 0.00 33,257.00 0.00 74,255,295.00
Base 0.00 422.56 0.00 943,570.19

658136908 AOC HOLDINGS INC COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP520 Aug 2012

4,600.000 78.890000 NHEH Local 249.280217 0.00 688.00 0.00 1,147,377.00
Base 3.159846 0.00 8.72 0.00 14,544.01

659101901 MIZUHO FINANCIAL GROUP INC COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP503 Aug 2012

35,400.000 78.100000 NHHJ Local 130.080480 0.00 2,762.00 0.00 4,607,611.00
Base 1.665563 0.00 35.36 0.00 58,996.30

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

13,300.000 78.100000 NHHJ Local 129.000000 0.00 0.00 0.00 1,715,700.00
Base 1.651729 0.00 0.00 0.00 21,967.99

659101901 Total

48,700.000 Local 0.00 2,762.00 0.00 6,323,311.00
Base 0.00 35.36 0.00 80,964.29

659255905 MARS ENGINEERING CORP COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0424 Jul 2012

8,100.000 78.605000 NHEG Local 1,747.000000 0.00 22,641.00 0.00 14,173,341.00
Base 22.225049 0.00 288.04 0.00 180,310.93
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20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0425 Jul 2012

5,500.000 78.500000 NHEG Local 1,744.406727 0.00 15,350.00 0.00 9,609,587.00
Base 22.221742 0.00 195.54 0.00 122,415.12

23 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0426 Jul 2012

5,300.000 78.390000 NHEG Local 1,720.886226 0.00 14,592.00 0.00 9,135,289.00
Base 21.952880 0.00 186.15 0.00 116,536.41

24 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0427 Jul 2012

2,100.000 78.195000 NHEG Local 1,729.285714 0.00 5,810.00 0.00 3,637,310.00
Base 22.115042 0.00 74.30 0.00 46,515.89

659255905 Total

21,000.000 Local 0.00 58,393.00 0.00 36,555,527.00
Base 0.00 744.03 0.00 465,778.35

659672000 MITSUBISHI ESTATE CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0103 Aug 2012

3,000.000 78.100000 NHHJ Local 1,423.750000 0.00 2,562.00 0.00 4,273,812.00
Base 18.229834 0.00 32.80 0.00 54,722.30

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

2,000.000 78.100000 NHHJ Local 1,416.000000 0.00 0.00 0.00 2,832,000.00
Base 18.130602 0.00 0.00 0.00 36,261.20

659672000 Total

5,000.000 Local 0.00 2,562.00 0.00 7,105,812.00
Base 0.00 32.80 0.00 90,983.50

664074002 NIPPON FLOUR MILLS CO LTD COMMON STOCK 05 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP510 Jul 2012

3,000.000 79.955000 NHHV Local 359.475000 0.00 539.00 0.00 1,078,964.00
Base 4.495966 0.00 6.74 0.00 13,494.64

06 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP511 Jul 2012

8,000.000 79.530000 NHHV Local 360.200000 0.00 1,440.00 0.00 2,883,040.00
Base 4.529109 0.00 18.11 0.00 36,250.97

09 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP512 Jul 2012
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2,000.000 79.660000 NHHV Local 357.750000 0.00 357.00 0.00 715,857.00
Base 4.490962 0.00 4.48 0.00 8,986.40

10 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP513 Jul 2012

22,000.000 79.440000 NHHV Local 362.009591 0.00 3,186.00 0.00 7,967,397.00
Base 4.557019 0.00 40.11 0.00 100,294.52

11 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP517 Jul 2012

13,000.000 79.705000 NHHV Local 359.142923 0.00 1,867.00 0.00 4,670,725.00
Base 4.505902 0.00 23.42 0.00 58,600.15

12 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP518 Jul 2012

9,000.000 79.300000 NHHV Local 355.795556 0.00 1,281.00 0.00 3,203,441.00
Base 4.486703 0.00 16.15 0.00 40,396.48

13 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP519 Jul 2012

9,000.000 79.205000 NHHV Local 352.318222 0.00 1,268.00 0.00 3,172,132.00
Base 4.448182 0.00 16.01 0.00 40,049.64

17 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP520 Jul 2012

8,000.000 79.040000 NHHV Local 356.147125 0.00 1,140.00 0.00 2,850,317.00
Base 4.505910 0.00 14.42 0.00 36,061.70

18 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP523 Jul 2012

9,000.000 78.800000 NHHV Local 356.775000 0.00 1,284.00 0.00 3,212,259.00
Base 4.527602 0.00 16.29 0.00 40,764.71

19 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP524 Jul 2012

6,000.000 78.605000 NHHV Local 353.692333 0.00 849.00 0.00 2,123,003.00
Base 4.499616 0.00 10.80 0.00 27,008.50

20 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP525 Jul 2012

8,000.000 78.565000 NHHV Local 352.444375 0.00 1,128.00 0.00 2,820,683.00
Base 4.486023 0.00 14.36 0.00 35,902.54

23 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP526 Jul 2012

7,000.000 78.390000 NHHV Local 340.500000 0.00 1,192.00 0.00 2,384,692.00
Base 4.343666 0.00 15.21 0.00 30,420.87
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24 Jul 2012 INSTINET U.K. LTD JPY/JP527 Jul 2012

8,000.000 78.195000 NHHV Local 341.725000 0.00 1,093.00 0.00 2,734,893.00
Base 4.370164 0.00 13.98 0.00 34,975.29

25 Jul 2012 INSTINET U.K. LTD JPY/JP530 Jul 2012

6,000.000 78.220000 NHHV Local 343.187500 0.00 823.00 0.00 2,059,948.00
Base 4.387465 0.00 10.52 0.00 26,335.31

26 Jul 2012 INSTINET U.K. LTD JPY/JP531 Jul 2012

4,000.000 78.240000 NHHV Local 342.600000 0.00 548.00 0.00 1,370,948.00
Base 4.378834 0.00 7.00 0.00 17,522.34

27 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP501 Aug 2012

7,000.000 78.555000 NHHV Local 344.477714 0.00 1,205.00 0.00 2,412,549.00
Base 4.385179 0.00 15.34 0.00 30,711.59

30 Jul 2012 ITG AUSTRALIA LTD. JPY/JP502 Aug 2012

8,000.000 78.210000 NHHV Local 343.800000 0.00 1,100.00 0.00 2,751,500.00
Base 4.395857 0.00 14.06 0.00 35,180.92

31 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP503 Aug 2012

1,000.000 78.100000 NHHV Local 343.000000 0.00 172.00 0.00 343,172.00
Base 4.391805 0.00 2.20 0.00 4,394.01

01 Aug 2012 UBS SECURITIES ASIA LTD JPY/JP506 Aug 2012

1,000.000 78.200000 NHHV Local 343.000000 0.00 171.00 0.00 343,171.00
Base 4.386189 0.00 2.19 0.00 4,388.38

02 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP507 Aug 2012

2,000.000 78.230000 NHHV Local 346.000000 0.00 208.00 0.00 692,208.00
Base 4.422856 0.00 2.66 0.00 8,848.37

03 Aug 2012 DAIWA SECURITIES AMERICA INC JPY/JP508 Aug 2012

8,000.000 78.600000 NHHV Local 342.637500 0.00 1,370.00 0.00 2,742,470.00
Base 4.359256 0.00 17.43 0.00 34,891.48

06 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP509 Aug 2012

6,000.000 78.180000 NHHV Local 343.545500 0.00 825.00 0.00 2,062,098.00
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Base 4.394289 0.00 10.55 0.00 26,376.29

07 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP510 Aug 2012

6,000.000 78.720000 NHHV Local 345.625000 0.00 830.00 0.00 2,074,580.00
Base 4.390561 0.00 10.54 0.00 26,353.91

08 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP513 Aug 2012

1,000.000 78.360000 NHHV Local 354.600000 0.00 142.00 0.00 354,742.00
Base 4.525268 0.00 1.81 0.00 4,527.08

664074002 NIPPON FLOUR MILLS CO LTD COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP520 Aug 2012

4,000.000 78.890000 NHEH Local 347.000000 0.00 832.00 0.00 1,388,832.00
Base 4.398530 0.00 10.55 0.00 17,604.66

664074002 Total

166,000.000 Local 0.00 24,850.00 0.00 58,413,621.00
Base 0.00 314.93 0.00 740,340.75

664078003 NIPPO CORP COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012

2,000.000 78.890000 NHEH Local 847.714000 0.00 1,017.00 0.00 1,696,445.00
Base 10.745519 0.00 12.89 0.00 21,503.93

664113008 NIPPON PILLAR PACKING CO LTD COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0124 Jul 2012

18,000.000 78.605000 NHEG Local 600.285722 0.00 17,288.00 0.00 10,822,431.00
Base 7.636737 0.00 219.94 0.00 137,681.20

20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0125 Jul 2012

17,000.000 78.500000 NHEG Local 614.666706 0.00 16,719.00 0.00 10,466,053.00
Base 7.830149 0.00 212.98 0.00 133,325.52

23 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0126 Jul 2012

8,000.000 78.390000 NHEG Local 601.142875 0.00 7,694.00 0.00 4,816,837.00
Base 7.668617 0.00 98.15 0.00 61,447.09

24 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0127 Jul 2012

19,000.000 78.195000 NHEG Local 587.277789 0.00 17,853.00 0.00 11,176,131.00
Base 7.510426 0.00 228.31 0.00 142,926.41
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23 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0128 Aug 2012

18,000.000 78.475000 NHEG Local 587.569889 0.00 16,922.00 0.00 10,593,180.00
Base 7.487351 0.00 215.64 0.00 134,987.96

28 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0131 Aug 2012

8,000.000 78.505000 NHEG Local 579.222250 0.00 7,414.00 0.00 4,641,192.00
Base 7.378157 0.00 94.44 0.00 59,119.70

664113008 Total

88,000.000 Local 0.00 83,890.00 0.00 52,515,824.00
Base 0.00 1,069.46 0.00 669,487.88

664232006 NIKON CORP COMMON STOCK 23 Jul 2012 1 PERSHING LLC JPY/JP5 0.0127 Jul 2012

125,000.000 78.390000 NHEB Local 2,239.328600 0.00 139,958.00 0.00 280,056,033.00
Base 28.566508 0.00 1,785.41 0.00 3,572,598.97

665267902 MISAWA HOMES CO LTD COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012

1,100.000 78.890000 NHEH Local 1,091.190000 0.00 720.00 0.00 1,201,029.00
Base 13.831791 0.00 9.13 0.00 15,224.10

665610002 ODAKYU ELECTRIC RAILWAY CO COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0103 Aug 2012

21,000.000 78.100000 NHHJ Local 805.509476 0.00 10,149.00 0.00 16,925,848.00
Base 10.313822 0.00 129.95 0.00 216,720.20

665753901 OILES CORP COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012

1,300.000 78.890000 NHEH Local 1,595.451538 0.00 1,244.00 0.00 2,075,331.00
Base 20.223749 0.00 15.77 0.00 26,306.64

666010004 ONO PHARMACEUTICAL CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0403 Aug 2012

1,600.000 78.100000 NHHJ Local 4,980.000000 0.00 4,780.00 0.00 7,972,780.00
Base 63.764405 0.00 61.20 0.00 102,084.25

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

600.000 78.100000 NHHJ Local 4,940.000000 0.00 0.00 0.00 2,964,000.00
Base 63.252241 0.00 0.00 0.00 37,951.34
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666010004 Total

2,200.000 Local 0.00 4,780.00 0.00 10,936,780.00
Base 0.00 61.20 0.00 140,035.59

666176003 OSAKA GAS CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP503 Aug 2012

25,000.000 78.100000 NHHJ Local 320.048000 0.00 4,800.00 0.00 8,006,000.00
Base 4.097926 0.00 61.46 0.00 102,509.60

31 Jul 2012 INTERNAL SWAP JPY/JP503 Aug 2012

6,000.000 78.100000 NHHJ Local 321.000000 0.00 0.00 0.00 1,926,000.00
Base 4.110115 0.00 0.00 0.00 24,660.69

666176003 Total

31,000.000 Local 0.00 4,800.00 0.00 9,932,000.00
Base 0.00 61.46 0.00 127,170.29

668721905 ALFRESA HOLDINGS CORP COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0303 Aug 2012

2,000.000 78.100000 NHHJ Local 4,209.500000 0.00 5,051.00 0.00 8,424,051.00
Base 53.898848 0.00 64.67 0.00 107,862.37

672911906 RICOH LEASING CO LTD COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0424 Jul 2012

9,800.000 78.605000 NHEG Local 1,753.790306 0.00 27,499.00 0.00 17,214,644.00
Base 22.311434 0.00 349.84 0.00 219,001.90

20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0425 Jul 2012

11,200.000 78.500000 NHEG Local 1,729.545536 0.00 30,993.00 0.00 19,401,903.00
Base 22.032427 0.00 394.82 0.00 247,158.00

672911906 Total

21,000.000 Local 0.00 58,492.00 0.00 36,616,547.00
Base 0.00 744.66 0.00 466,159.90

677062903 SOFTBANK CORP COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0203 Aug 2012

500.000 78.100000 NHHJ Local 3,003.804000 0.00 901.00 0.00 1,502,803.00
Base 38.460999 0.00 11.54 0.00 19,242.04

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012
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300.000 78.100000 NHHJ Local 3,005.000000 0.00 0.00 0.00 901,500.00
Base 38.476312 0.00 0.00 0.00 11,542.89

677062903 Total

800.000 Local 0.00 901.00 0.00 2,404,303.00
Base 0.00 11.54 0.00 30,784.93

677498008 SHINKO PLANTECH CO LTD COMMON STOCK 05 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP510 Jul 2012

3,400.000 79.955000 NHHV Local 705.391765 0.00 1,199.00 0.00 2,399,531.00
Base 8.822360 0.00 15.00 0.00 30,011.02

06 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP511 Jul 2012

4,400.000 79.530000 NHHV Local 716.670682 0.00 1,576.00 0.00 3,154,927.00
Base 9.011325 0.00 19.82 0.00 39,669.65

09 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP512 Jul 2012

4,300.000 79.660000 NHHV Local 716.018372 0.00 1,539.00 0.00 3,080,418.00
Base 8.988430 0.00 19.32 0.00 38,669.57

10 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP513 Jul 2012

10,000.000 79.440000 NHHV Local 703.277200 0.00 3,516.00 0.00 7,036,288.00
Base 8.852936 0.00 44.26 0.00 88,573.62

11 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP517 Jul 2012

1,000.000 79.705000 NHHV Local 692.933000 0.00 346.00 0.00 693,279.00
Base 8.693721 0.00 4.34 0.00 8,698.06

12 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP518 Jul 2012

5,600.000 79.300000 NHHV Local 684.675893 0.00 1,917.00 0.00 3,836,102.00
Base 8.633996 0.00 24.17 0.00 48,374.55

13 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP519 Jul 2012

2,700.000 79.205000 NHHV Local 692.709259 0.00 748.00 0.00 1,871,063.00
Base 8.745777 0.00 9.44 0.00 23,623.04

17 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP520 Jul 2012

5,100.000 79.040000 NHHV Local 698.729608 0.00 1,425.00 0.00 3,564,946.00
Base 8.840203 0.00 18.03 0.00 45,103.06
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18 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP523 Jul 2012

5,300.000 78.800000 NHHV Local 683.071321 0.00 1,448.00 0.00 3,621,726.00
Base 8.668418 0.00 18.38 0.00 45,960.99

19 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP524 Jul 2012

2,900.000 78.605000 NHHV Local 683.259655 0.00 793.00 0.00 1,982,246.00
Base 8.692318 0.00 10.09 0.00 25,217.81

20 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP525 Jul 2012

4,600.000 78.565000 NHHV Local 676.370652 0.00 1,244.00 0.00 3,112,549.00
Base 8.609058 0.00 15.83 0.00 39,617.50

20 Jul 2012 J.P. MORGAN CLEARING CORP. JPY/JP5 0.0125 Jul 2012

14,100.000 78.565000 NHHV Local 688.000000 0.00 7,760.00 0.00 9,708,560.00
Base 8.757080 0.00 98.77 0.00 123,573.60

23 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP526 Jul 2012

5,000.000 78.390000 NHHV Local 676.922800 0.00 1,354.00 0.00 3,385,968.00
Base 8.635321 0.00 17.27 0.00 43,193.88

24 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP527 Jul 2012

5,600.000 78.195000 NHHV Local 667.086250 0.00 1,494.00 0.00 3,737,177.00
Base 8.531060 0.00 19.11 0.00 47,793.04

25 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP530 Jul 2012

6,000.000 78.220000 NHHV Local 671.120500 0.00 1,611.00 0.00 4,028,334.00
Base 8.579909 0.00 20.60 0.00 51,500.05

26 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP531 Jul 2012

2,600.000 78.240000 NHHV Local 695.892308 0.00 724.00 0.00 1,810,044.00
Base 8.894329 0.00 9.25 0.00 23,134.51

27 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP501 Aug 2012

11,700.000 78.555000 NHHV Local 713.195812 0.00 3,338.00 0.00 8,347,729.00
Base 9.078936 0.00 42.49 0.00 106,266.04

01 Aug 2012 DAIWA SECURITIES AMERICA INC JPY/JP506 Aug 2012

3,300.000 78.200000 NHHV Local 708.000000 0.00 1,168.00 0.00 2,337,568.00
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Base 9.053708 0.00 14.94 0.00 29,892.17

06 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP509 Aug 2012

1,600.000 78.180000 NHHV Local 699.931875 0.00 559.00 0.00 1,120,450.00
Base 8.952825 0.00 7.15 0.00 14,331.67

07 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP510 Aug 2012

5,100.000 78.720000 NHHV Local 704.801569 0.00 1,438.00 0.00 3,595,926.00
Base 8.953272 0.00 18.27 0.00 45,679.95

08 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP513 Aug 2012

7,800.000 78.360000 NHHV Local 706.011026 0.00 2,203.00 0.00 5,509,089.00
Base 9.009840 0.00 28.11 0.00 70,304.86

13 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP516 Aug 2012

100.000 78.345000 NHHV Local 710.110000 0.00 21.00 0.00 71,032.00
Base 9.063884 0.00 0.27 0.00 906.66

677498008 Total

112,200.000 Local 0.00 37,421.00 0.00 78,004,952.00
Base 0.00 474.91 0.00 990,095.30

677518003 SANDEN CORP COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0124 Jul 2012

149,000.000 78.605000 NHEG Local 249.164000 0.00 59,400.00 0.00 37,184,836.00
Base 3.169824 0.00 755.68 0.00 473,059.42

678209909 MEDIPAL HOLDINGS CORP COMMON STOCK 31 Jul 2012 INTERNAL SWAP JPY/JP503 Aug 2012

5,200.000 78.100000 NHHJ Local 1,130.000000 0.00 0.00 0.00 5,876,000.00
Base 14.468630 0.00 0.00 0.00 75,236.88

679159004 SECOM CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0303 Aug 2012

900.000 78.100000 NHHJ Local 3,636.500000 0.00 1,963.00 0.00 3,274,813.00
Base 46.562100 0.00 25.13 0.00 41,931.02

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

400.000 78.100000 NHHJ Local 3,640.000000 0.00 0.00 0.00 1,456,000.00
Base 46.606914 0.00 0.00 0.00 18,642.77
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679159004 Total

1,300.000 Local 0.00 1,963.00 0.00 4,730,813.00
Base 0.00 25.13 0.00 60,573.79

680458007 SHIN ETSU CHEMICAL CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0303 Aug 2012

600.000 78.100000 NHHJ Local 3,960.000000 0.00 1,425.00 0.00 2,377,425.00
Base 50.704225 0.00 18.25 0.00 30,440.78

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

500.000 78.100000 NHHJ Local 3,980.000000 0.00 0.00 0.00 1,990,000.00
Base 50.960307 0.00 0.00 0.00 25,480.15

680458007 Total

1,100.000 Local 0.00 1,425.00 0.00 4,367,425.00
Base 0.00 18.25 0.00 55,920.93

680482007 SHIMANO INC COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0403 Aug 2012

800.000 78.100000 NHHJ Local 5,261.250000 0.00 2,525.00 0.00 4,211,525.00
Base 67.365557 0.00 32.33 0.00 53,924.78

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

400.000 78.100000 NHHJ Local 5,220.000000 0.00 0.00 0.00 2,088,000.00
Base 66.837388 0.00 0.00 0.00 26,734.96

680482007 Total

1,200.000 Local 0.00 2,525.00 0.00 6,299,525.00
Base 0.00 32.33 0.00 80,659.74

680562006 SHOWA CORP COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0124 Jul 2012

43,700.000 78.605000 NHEG Local 616.239108 0.00 43,087.00 0.00 26,972,736.00
Base 7.839694 0.00 548.15 0.00 343,142.75

20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0125 Jul 2012

16,300.000 78.500000 NHEG Local 615.582577 0.00 16,054.00 0.00 10,050,050.00
Base 7.841816 0.00 204.51 0.00 128,026.11
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680562006 Total

60,000.000 Local 0.00 59,141.00 0.00 37,022,786.00
Base 0.00 752.66 0.00 471,168.86

685894008 SUMITOMO CORP COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0103 Aug 2012

8,600.000 78.100000 NHHJ Local 1,102.435233 0.00 5,688.00 0.00 9,486,631.00
Base 14.115688 0.00 72.83 0.00 121,467.75

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

1,400.000 78.100000 NHHJ Local 1,106.000000 0.00 0.00 0.00 1,548,400.00
Base 14.161332 0.00 0.00 0.00 19,825.86

685894008 Total

10,000.000 Local 0.00 5,688.00 0.00 11,035,031.00
Base 0.00 72.83 0.00 141,293.61

686550005 SUZUKI MOTOR CORP COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0103 Aug 2012

4,500.000 78.100000 NHHJ Local 1,432.688889 0.00 3,868.00 0.00 6,450,968.00
Base 18.344288 0.00 49.53 0.00 82,598.82

686556903 SUZUKEN CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0203 Aug 2012

2,600.000 78.100000 NHHJ Local 2,819.691923 0.00 4,398.00 0.00 7,335,597.00
Base 36.103610 0.00 56.31 0.00 93,925.70

686965005 ESPEC CORP COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012

1,900.000 78.890000 NHEH Local 685.487368 0.00 781.00 0.00 1,303,207.00
Base 8.689154 0.00 9.90 0.00 16,519.29

686965005 ESPEC CORP COMMON STOCK 23 Aug 2012 CLSA SINGAPORE PTE LTD. JPY/JP5 0.0128 Aug 2012

7,000.000 78.475000 NHEG Local 692.200000 0.00 6,784.00 0.00 4,852,184.00
Base 8.820644 0.00 86.45 0.00 61,830.95

28 Aug 2012 CLSA SINGAPORE PTE LTD. JPY/JP5 0.0131 Aug 2012

17,700.000 78.505000 NHEG Local 689.684181 0.00 17,090.00 0.00 12,224,500.00
Base 8.785226 0.00 217.69 0.00 155,716.20

29 Aug 2012 CLSA SINGAPORE PTE LTD. JPY/JP5 0.0103 Sep 2012
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24,100.000 78.730000 NHEG Local 689.043195 0.00 23,248.00 0.00 16,629,189.00
Base 8.751978 0.00 295.29 0.00 211,217.95

30 Aug 2012 CLSA SINGAPORE PTE LTD. JPY/JP5 0.0104 Sep 2012

10,100.000 78.560000 NHEG Local 687.366436 0.00 9,719.00 0.00 6,952,120.00
Base 8.749573 0.00 123.71 0.00 88,494.40

31 Aug 2012 CLSA SINGAPORE PTE LTD. JPY/JP5 0.0105 Sep 2012

14,100.000 78.310000 NHEG Local 687.071773 0.00 13,562.00 0.00 9,701,274.00
Base 8.773742 0.00 173.18 0.00 123,882.95

686965005 Total

74,900.000 Local 0.00 71,184.00 0.00 51,662,474.00
Base 0.00 906.22 0.00 657,661.74

687044008 TAKEDA PHARMACEUTICAL CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0303 Aug 2012

500.000 78.100000 NHHJ Local 3,603.958000 0.00 1,081.00 0.00 1,803,060.00
Base 46.145429 0.00 13.84 0.00 23,086.56

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

800.000 78.100000 NHHJ Local 3,600.000000 0.00 0.00 0.00 2,880,000.00
Base 46.094750 0.00 0.00 0.00 36,875.80

687044008 Total

1,300.000 Local 0.00 1,081.00 0.00 4,683,060.00
Base 0.00 13.84 0.00 59,962.36

687076000 TAKUMA CO LTD COMMON STOCK 09 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP512 Jul 2012

3,000.000 79.660000 NHEH Local 365.000000 0.00 657.00 0.00 1,095,657.00
Base 4.581973 0.00 8.25 0.00 13,754.17

10 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP513 Jul 2012

11,000.000 79.440000 NHEH Local 362.757545 0.00 2,394.00 0.00 3,992,727.00
Base 4.566434 0.00 30.14 0.00 50,260.91

687076000 Total

14,000.000 Local 0.00 3,051.00 0.00 5,088,384.00
Base 0.00 38.39 0.00 64,015.08

Prepared by State StreetPage 257



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

688423003 TENMA CORP COMMON STOCK 23 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0228 Aug 2012

4,200.000 78.475000 NHEG Local 850.160238 0.00 5,713.00 0.00 3,576,386.00
Base 10.833517 0.00 72.80 0.00 45,573.57

28 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0231 Aug 2012

4,000.000 78.505000 NHEG Local 843.993000 0.00 5,401.00 0.00 3,381,373.00
Base 10.750818 0.00 68.80 0.00 43,072.07

29 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0203 Sep 2012

4,200.000 78.730000 NHEG Local 844.140000 0.00 5,673.00 0.00 3,551,061.00
Base 10.721961 0.00 72.06 0.00 45,104.29

30 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0204 Sep 2012

6,500.000 78.560000 NHEG Local 847.085692 0.00 8,810.00 0.00 5,514,867.00
Base 10.782659 0.00 112.14 0.00 70,199.43

31 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0205 Sep 2012

3,800.000 78.310000 NHEG Local 851.201316 0.00 5,175.00 0.00 3,239,740.00
Base 10.869638 0.00 66.08 0.00 41,370.71

05 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0210 Sep 2012

28,700.000 78.350000 NHEG Local 828.708467 0.00 38,054.00 0.00 23,821,987.00
Base 10.577007 0.00 485.69 0.00 304,045.78

06 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0211 Sep 2012

6,500.000 78.955000 NHEG Local 820.204615 0.00 8,530.00 0.00 5,339,860.00
Base 10.388254 0.00 108.04 0.00 67,631.69

07 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0212 Sep 2012

3,100.000 78.140000 NHEG Local 820.275484 0.00 4,068.00 0.00 2,546,922.00
Base 10.497511 0.00 52.06 0.00 32,594.34

688423003 Total

61,000.000 Local 0.00 81,424.00 0.00 50,972,196.00
Base 0.00 1,037.67 0.00 649,591.88

689402006 TOKAI RIKA CO LTD COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0324 Jul 2012

30,000.000 78.605000 NHEG Local 1,239.538300 0.00 59,498.00 0.00 37,245,647.00
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Base 15.769204 0.00 756.92 0.00 473,833.05

689435006 TOKAI CORP (GIFU) COMMON STOCK 05 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0110 Jul 2012

1,500.000 79.955000 NHHV Local 1,920.705333 0.00 1,440.00 0.00 2,882,498.00
Base 24.022329 0.00 18.01 0.00 36,051.50

06 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0111 Jul 2012

1,400.000 79.530000 NHHV Local 1,946.750000 0.00 1,362.00 0.00 2,726,812.00
Base 24.478184 0.00 17.13 0.00 34,286.58

09 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0112 Jul 2012

2,000.000 79.660000 NHHV Local 1,960.040000 0.00 1,960.00 0.00 3,922,040.00
Base 24.605072 0.00 24.60 0.00 49,234.75

10 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0113 Jul 2012

1,900.000 79.440000 NHHV Local 1,961.523684 0.00 1,117.00 0.00 3,728,012.00
Base 24.691889 0.00 14.06 0.00 46,928.65

11 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0117 Jul 2012

3,300.000 79.705000 NHHV Local 1,955.101515 0.00 3,226.00 0.00 6,455,061.00
Base 24.529220 0.00 40.47 0.00 80,986.90

12 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0118 Jul 2012

1,300.000 79.300000 NHHV Local 1,963.000000 0.00 765.00 0.00 2,552,665.00
Base 24.754098 0.00 9.65 0.00 32,189.97

13 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0119 Jul 2012

4,000.000 79.205000 NHHV Local 2,031.160000 0.00 4,062.00 0.00 8,128,702.00
Base 25.644341 0.00 51.28 0.00 102,628.65

17 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0120 Jul 2012

1,400.000 79.040000 NHHV Local 2,046.000000 0.00 1,432.00 0.00 2,865,832.00
Base 25.885628 0.00 18.12 0.00 36,258.00

18 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0123 Jul 2012

3,200.000 78.800000 NHHV Local 2,066.775000 0.00 3,307.00 0.00 6,616,987.00
Base 26.228109 0.00 41.97 0.00 83,971.92
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19 Jul 2012 HSBC SECURITIES (USA) INC. JPY/JP5 0.0124 Jul 2012

3,800.000 78.605000 NHHV Local 2,074.750000 0.00 2,366.00 0.00 7,886,416.00
Base 26.394631 0.00 30.10 0.00 100,329.70

20 Jul 2012 HSBC SECURITIES (USA) INC. JPY/JP5 0.0125 Jul 2012

800.000 78.500000 NHHV Local 2,098.750000 0.00 504.00 0.00 1,679,504.00
Base 26.735669 0.00 6.42 0.00 21,394.96

23 Jul 2012 SG SECURITIES HK JPY/JP5 0.0126 Jul 2012

2,800.000 78.390000 NHHV Local 2,091.611071 0.00 2,928.00 0.00 5,859,439.00
Base 26.682116 0.00 37.35 0.00 74,747.28

24 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0127 Jul 2012

2,900.000 78.195000 NHHV Local 1,983.921034 0.00 2,876.00 0.00 5,756,247.00
Base 25.371456 0.00 36.78 0.00 73,614.00

689435006 Total

30,300.000 Local 0.00 27,345.00 0.00 61,060,215.00
Base 0.00 345.94 0.00 772,622.86

689492007 TOPRE CORP COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012

1,900.000 78.890000 NHEH Local 771.473684 0.00 879.00 0.00 1,466,679.00
Base 9.779106 0.00 11.14 0.00 18,591.44

689544005 TOKYO GAS CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP503 Aug 2012

21,000.000 78.100000 NHHJ Local 398.281000 0.00 5,018.00 0.00 8,368,919.00
Base 5.099629 0.00 64.25 0.00 107,156.45

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

4,000.000 78.100000 NHHJ Local 404.000000 0.00 0.00 0.00 1,616,000.00
Base 5.172855 0.00 0.00 0.00 20,691.42

689544005 Total

25,000.000 Local 0.00 5,018.00 0.00 9,984,919.00
Base 0.00 64.25 0.00 127,847.87

689689008 TORII PHARMACEUTICAL CO LTD COMMON STOCK 02 Jul 2012 NOMURA INTERNATIONAL PLC JPY/JP5 0.0105 Jul 2012
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200.000 79.420000 NHEH Local 1,741.330000 0.00 208.00 0.00 348,474.00
Base 21.925585 0.00 2.62 0.00 4,387.74

03 Jul 2012 NOMURA INTERNATIONAL PLC JPY/JP5 0.0106 Jul 2012

100.000 79.780000 NHEH Local 1,740.000000 0.00 104.00 0.00 174,104.00
Base 21.809977 0.00 1.30 0.00 2,182.30

05 Jul 2012 NOMURA INTERNATIONAL PLC JPY/JP5 0.0110 Jul 2012

200.000 79.955000 NHEH Local 1,737.330000 0.00 208.00 0.00 347,674.00
Base 21.728847 0.00 2.60 0.00 4,348.37

09 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0112 Jul 2012

400.000 79.660000 NHEH Local 1,691.082500 0.00 405.00 0.00 676,838.00
Base 21.228753 0.00 5.08 0.00 8,496.59

10 Jul 2012 MITSUBISHI UFJ SECURITIES INT PLC JPY/JP5 0.0113 Jul 2012

500.000 79.440000 NHEH Local 1,688.000000 0.00 506.00 0.00 844,506.00
Base 21.248741 0.00 6.37 0.00 10,630.74

10 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0113 Jul 2012

100.000 79.440000 NHEH Local 1,690.000000 0.00 101.00 0.00 169,101.00
Base 21.273917 0.00 1.27 0.00 2,128.66

13 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0116 Aug 2012

1,100.000 78.345000 NHEH Local 1,694.259091 0.00 1,118.00 0.00 1,864,803.00
Base 21.625619 0.00 14.27 0.00 23,802.45

04 Sep 2012 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.0107 Sep 2012

100.000 78.355000 NHEH Local 1,699.500000 0.00 84.00 0.00 170,034.00
Base 21.689745 0.00 1.07 0.00 2,170.05

05 Sep 2012 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.0110 Sep 2012

1,200.000 78.350000 NHEH Local 1,697.466667 0.00 1,018.00 0.00 2,037,978.00
Base 21.665178 0.00 12.99 0.00 26,011.21

06 Sep 2012 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.0111 Sep 2012

300.000 78.955000 NHEH Local 1,699.856667 0.00 254.00 0.00 510,211.00
Base 21.529437 0.00 3.22 0.00 6,462.05
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21 Sep 2012 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.0126 Sep 2012

3,400.000 78.175000 NHEH Local 1,699.770882 0.00 2,889.00 0.00 5,782,110.00
Base 21.743152 0.00 36.96 0.00 73,963.67

28 Sep 2012 DEUTSCHE BANK SECURITIES INC JPY/JP5 0.01OPEN

1,100.000 77.920000 NHEH Local 1,698.807273 0.00 934.00 0.00 1,869,622.00
Base 21.801941 0.00 11.99 0.00 23,994.12

689689008 Total

8,700.000 Local 0.00 7,829.00 0.00 14,795,455.00
Base 0.00 99.74 0.00 188,577.95

690030002 MAZDA MOTOR CORP COMMON STOCK 23 Jul 2012 PERSHING LLC JPY/JP526 Jul 2012

1,882,000.000 78.390000 NHEB Local 91.917300 0.00 86,494.00 0.00 173,074,853.00
Base 1.172564 0.00 1,103.38 0.00 2,207,869.03

690058003 TOYOTA TSUSHO CORP COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0103 Aug 2012

1,500.000 78.100000 NHHJ Local 1,459.532667 0.00 1,313.00 0.00 2,190,612.00
Base 18.687998 0.00 16.81 0.00 28,048.81

31 Jul 2012 EXTERNAL SWAP DVP JPY/JP503 Aug 2012

600.000 78.100000 NHHJ Local 1,459.000000 0.00 0.00 0.00 875,400.00
Base 18.681178 0.00 0.00 0.00 11,208.71

690058003 Total

2,100.000 Local 0.00 1,313.00 0.00 3,066,012.00
Base 0.00 16.81 0.00 39,257.52

691862007 UNY CO LTD COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012

2,200.000 78.890000 NHEH Local 709.373182 0.00 936.00 0.00 1,561,557.00
Base 8.991928 0.00 11.86 0.00 19,794.11

698556008 YAMATO HOLDINGS CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0103 Aug 2012

4,800.000 78.100000 NHHJ Local 1,289.135208 0.00 3,712.00 0.00 6,191,561.00
Base 16.506213 0.00 47.53 0.00 79,277.35

B194YN903 BIC CAMERA INC COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.3220 Aug 2012

Prepared by State StreetPage 262



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

32.000 78.890000 NHEH Local 42,251.656250 0.00 811.00 0.00 1,352,864.00
Base 535.576832 0.00 10.28 0.00 17,148.74

B1B0V3905 DCM HOLDINGS CO LTD COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP520 Aug 2012

2,400.000 78.890000 NHEH Local 556.313333 0.00 801.00 0.00 1,335,953.00
Base 7.051760 0.00 10.15 0.00 16,934.38

B2Q4CR907 IT HOLDINGS CORP COMMON STOCK 15 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0120 Aug 2012

1,400.000 78.890000 NHEH Local 970.154286 0.00 814.00 0.00 1,359,030.00
Base 12.297557 0.00 10.32 0.00 17,226.90

B5LTM9909 OTSUKA HOLDINGS CO LTD COMMON STOCK 05 Sep 2012 INSTINET U.K. LTD JPY/JP5 0.0110 Sep 2012

7,000.000 78.350000 NHHJ Local 2,349.714286 0.00 8,224.00 0.00 16,456,224.00
Base 29.989972 0.00 104.96 0.00 210,034.77

B601QS905 DAI ICHI LIFE INSURANCE COMMON STOCK 05 Sep 2012 INSTINET U.K. LTD JPY/JP5 0.5110 Sep 2012

300.000 78.350000 NHHJ Local 80,269.296667 0.00 12,040.00 0.00 24,092,829.00
Base 1,024.496448 0.00 153.67 0.00 307,502.60

JAPANESE YEN  Total

3,649,961.000 0.00

0.00

1,597,765.00

20,350.78

0.00

0.00

2,152,707,304.00

27,415,336.70

Local

Base

MALAYSIAN RINGGIT

988HWR906 YTL CORP RTS EXP 17OCT12 28 Sep 2012 RIGHTS ISSUE (NON CASH) MYR/MY3OPEN

12,373.000 3.076500 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

MALAYSIAN RINGGIT  Total

12,373.000 0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

Local

Base

MEXICAN PESO

214189904 COCA COLA FEMSA SAB SER L COMMON STOCK NPV 31 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S MXN/MX1 0.0103 Aug 2012
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10,000.000 13.268150 NHHJ Local 150.550800 0.00 1,738.86 0.00 1,507,246.86
Base 11.346782 0.00 131.06 0.00 113,598.87

224205906 FOMENTO ECONOMICO MEXICA UBD UNIT NPV 31 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S MXN/MX1 0.0103 Aug 2012

7,100.000 13.268150 NHHJ Local 116.691500 0.00 956.93 0.00 829,466.58
Base 8.794858 0.00 72.12 0.00 62,515.62

239247901 GRUPO BIMBO SAB  SERIES A COMMON STOCK NPV 31 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S MXN/MX103 Aug 2012

6,000.000 13.268150 NHHJ Local 32.870000 0.00 227.79 0.00 197,447.79
Base 2.477361 0.00 17.17 0.00 14,881.34

242104909 GRUPO FINANCIERO BANORTE O COMMON STOCK NPV 31 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S MXN/MX1 0.0103 Aug 2012

8,000.000 13.268150 NHHJ Local 73.000000 0.00 674.52 0.00 584,674.52
Base 5.501897 0.00 50.84 0.00 44,066.02

243476900 MEXICHEM SAB DE CV COMMON STOCK NPV 31 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S MXN/MX1 0.0103 Aug 2012

20,600.000 13.268150 NHHJ Local 64.424100 0.00 1,532.84 0.00 1,328,669.30
Base 4.855545 0.00 115.53 0.00 100,139.76

244820908 INDUSTRIAS PENOLES SAB DE CV COMMON STOCK NPV 31 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S MXN/MX1 0.0503 Aug 2012

705.000 13.268150 NHHJ Local 576.071007 0.00 469.08 0.00 406,599.14
Base 43.417583 0.00 35.35 0.00 30,644.75

264367905 GRUPO MEXICO SAB DE CV SER B COMMON STOCK NPV 31 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S MXN/MX103 Aug 2012

35,900.000 13.268150 NHHJ Local 38.439300 0.00 1,593.87 0.00 1,381,564.74
Base 2.897111 0.00 120.13 0.00 104,126.40

266747906 AMERICA MOVIL SAB DE C SER L COMMON STOCK NPV 31 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S MXN/MX103 Aug 2012

35,200.000 13.268150 NHHJ Local 17.893300 0.00 727.47 0.00 630,571.63
Base 1.348590 0.00 54.83 0.00 47,525.21

282388909 ARCA CONTINENTAL SAB DE CV COMMON STOCK NPV 31 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S MXN/MX1 0.0103 Aug 2012

19,500.000 13.268150 NHHJ Local 86.397500 0.00 1,945.88 0.00 1,686,697.13
Base 6.511646 0.00 146.66 0.00 127,123.76
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MEXICAN PESO  Total

143,005.000 0.00

0.00

9,867.24

743.69

0.00

0.00

8,552,937.69

644,621.73

Local

Base

NEW ZEALAND DOLLAR

615252905 CONTACT ENERGY LTD COMMON STOCK NPV 14 Sep 2012 AUTREPAT-STK/$ DIV NZD/NZ421 Sep 2012

1,018.000 1.213961 NHHJ Local 4.878271 0.00 0.00 0.00 4,966.08
Base 4.018474 0.00 0.00 0.00 4,090.82

NEW ZEALAND DOLLAR  Total

1,018.000 0.00

0.00

0.00

0.00

0.00

0.00

4,966.08

4,090.82

Local

Base

NORWEGIAN KRONE

525824900 SUBSEA 7 SA COMMON STOCK USD2. 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH NOK/NO3 0.0110 Sep 2012

5,000.000 5.827650 NHHJ Local 132.611500 0.00 331.53 0.00 663,389.03
Base 22.755570 0.00 56.89 0.00 113,834.74

972SXY904 RENEWABLE ENERGY CORP RTS EXP03SEP12 04 Jul 2012 40 RIGHTS ISSUE (NON CASH) NOK/NO313 Aug 2012

59,268.000 5.990750 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B01VHW902 RENEWABLE ENERGY CORP ASA COMMON STOCK NOK1. 03 Sep 2012 RIGHTS EXERCISED NOK/NO3

59,269.000 5.806850 NHHJ Local 1.500000 0.00 0.00 0.00 88,903.50
Base 0.258316 0.00 0.00 0.00 15,310.12

03 Sep 2012 RIGHTS EXERCISED NOK/NO3CANCEL

-59,269.000 5.806850 NHHJ Local 1.500000 0.00 0.00 0.00 -88,903.50
Base 0.258316 0.00 0.00 0.00 -15,310.12

03 Sep 2012 RIGHTS EXERCISED NOK/NO307 Sep 2012

59,269.000 5.806850 NHHJ Local 1.500000 0.00 0.00 0.00 88,903.50
Base 0.258316 0.00 0.00 0.00 15,310.12
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B01VHW902 Total

59,269.000 Local 0.00 0.00 0.00 88,903.50
Base 0.00 0.00 0.00 15,310.12

B15GGN900 DNO INTERNATIONAL ASA COMMON STOCK NOK.2502 Jul 2012 LOOP CAPITAL MARKETS LLC NOK/NO305 Jul 2012

55,175.000 5.974000 NHEH Local 6.981200 0.00 192.59 0.00 385,380.30
Base 1.168597 0.00 32.24 0.00 64,509.59

03 Jul 2012 LOOP CAPITAL MARKETS LLC NOK/NO306 Jul 2012

87,077.000 5.960200 NHEH Local 7.221700 0.00 314.42 0.00 629,158.39
Base 1.211654 0.00 52.75 0.00 105,559.95

05 Jul 2012 LOOP CAPITAL MARKETS LLC NOK/NO310 Jul 2012

146,882.000 6.043350 NHEH Local 7.172500 0.00 526.76 0.00 1,054,037.91
Base 1.186842 0.00 87.16 0.00 174,412.85

B15GGN900 Total

289,134.000 Local 0.00 1,033.77 0.00 2,068,576.60
Base 0.00 172.15 0.00 344,482.39

NORWEGIAN KRONE  Total

412,671.000 0.00

0.00

1,365.30

229.04

0.00

0.00

2,820,869.13

473,627.25

Local

Base

POUND STERLING

008118002 BARRATT DEVELOPMENTS PLC COMMON STOCK GBP.1 28 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB

10,846.000 0.631832 NHHP Local 1.484001 0.00 19.31 81.57 16,196.35
Base 2.348727 0.00 30.56 129.10 25,633.95

28 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBBCANCEL

-10,846.000 0.631832 NHHP Local 1.484001 0.00 -19.31 -81.57 -16,196.35
Base 2.348727 0.00 -30.56 -129.10 -25,633.95

28 Aug 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB31 Aug 2012

27,964.000 0.631832 NHHP Local 1.482500 0.00 49.75 208.53 41,714.91
Base 2.346352 0.00 78.74 330.04 66,022.15
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29 Aug 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB03 Sep 2012

18,369.000 0.631373 NHHP Local 1.490900 0.00 32.86 138.10 27,557.30
Base 2.361362 0.00 52.05 218.73 43,646.62

28 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB31 Aug 2012

10,846.000 0.631832 NHHP Local 1.484001 0.00 19.31 81.57 16,196.35
Base 2.348727 0.00 30.56 129.10 25,633.95

30 Aug 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB04 Sep 2012

68,533.000 0.633172 NHHP Local 1.490400 0.00 122.57 512.32 102,776.47
Base 2.353863 0.00 193.58 809.13 162,319.99

31 Aug 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB05 Sep 2012

27,114.000 0.630398 NHHP Local 1.499300 0.00 48.78 204.26 40,905.06
Base 2.378339 0.00 77.38 324.02 64,887.67

03 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB06 Sep 2012

32,537.000 0.629386 NHHP Local 1.564800 0.00 61.10 255.57 51,230.57
Base 2.486233 0.00 97.08 406.06 81,397.70

04 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB07 Sep 2012

81,342.000 0.629386 NHHP Local 1.586300 0.00 154.84 646.16 129,833.81
Base 2.520393 0.00 246.02 1,026.65 206,286.46

04 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB07 Sep 2012

10,846.000 0.629386 NHHP Local 1.600000 0.00 20.82 87.87 17,462.29
Base 2.542160 0.00 33.08 139.61 27,744.96

05 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB10 Sep 2012

80,177.000 0.628713 NHHP Local 1.617200 0.00 155.59 649.31 130,467.14
Base 2.572239 0.00 247.47 1,032.76 207,514.62

06 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB11 Sep 2012

80,177.000 0.627943 NHHP Local 1.674000 0.00 161.06 672.08 135,049.44
Base 2.665847 0.00 256.49 1,070.29 215,066.40

07 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB12 Sep 2012

136,361.000 0.624415 NHHP Local 1.685000 0.00 275.72 1,149.84 231,193.85
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Base 2.698526 0.00 441.57 1,841.47 370,256.72

10 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB13 Sep 2012

57,277.000 0.624688 NHHP Local 1.726900 0.00 118.69 495.56 99,525.90
Base 2.764420 0.00 190.00 793.29 159,320.97

12 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB17 Sep 2012

51,467.000 0.620732 NHHP Local 1.602100 0.00 98.95 413.28 82,967.51
Base 2.580985 0.00 159.41 665.79 133,660.76

13 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB18 Sep 2012

30,503.000 0.620194 NHHP Local 1.636700 0.00 59.91 250.62 50,234.79
Base 2.639013 0.00 96.60 404.10 80,998.51

14 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB19 Sep 2012

14,629.000 0.615631 NHHP Local 1.698500 0.00 29.82 125.24 25,002.42
Base 2.758958 0.00 48.44 203.43 40,612.67

17 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB20 Sep 2012

51,467.000 0.614931 NHHP Local 1.731500 0.00 106.94 446.58 89,668.63
Base 2.815763 0.00 173.91 726.23 145,819.01

18 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB21 Sep 2012

53,902.000 0.615404 NHHP Local 1.679600 0.00 108.64 453.67 91,096.11
Base 2.729264 0.00 176.53 737.19 148,026.52

19 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB24 Sep 2012

53,902.000 0.616523 NHHP Local 1.696600 0.00 109.74 458.25 92,018.12
Base 2.751884 0.00 178.00 743.28 149,253.34

20 Sep 2012 1 MORGAN STANLEY CO INCORPORATED GBP/GBB26 Sep 2012

27,802.000 0.617417 NHHP Local 1.701400 0.00 56.76 237.51 47,596.59
Base 2.755674 0.00 91.93 384.68 77,089.86

21 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB26 Sep 2012

53,902.000 0.615347 NHHP Local 1.733500 0.00 112.13 468.20 94,019.45
Base 2.817110 0.00 182.22 760.87 152,790.95

26 Sep 2012 1 J.P. MORGAN CLEARING CORP. GBP/GBBOPEN
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53,903.000 0.619617 NHHP Local 1.681900 0.00 108.79 454.30 91,222.55
Base 2.714419 0.00 175.58 733.19 147,224.09

26 Sep 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBBOPEN

26,951.000 0.619617 NHHP Local 1.695000 0.00 54.82 229.68 45,966.45
Base 2.735561 0.00 88.47 370.68 74,185.26

008118002 Total

1,049,971.000 Local 0.00 2,067.59 8,638.50 1,733,705.71
Base 0.00 3,315.11 13,850.59 2,779,759.18

016389900 WETHERSPOON (J.D.) PLC COMMON STOCK GBP.0222 Aug 2012 LOOP CAPITAL MARKETS LLC GBP/GBB28 Aug 2012

2,445.000 0.632931 NHEH Local 4.664300 0.00 5.70 58.02 11,467.93
Base 7.369366 0.00 9.01 91.67 18,118.77

23 Aug 2012 SANFORD C. BERNSTEIN LTD GBP/GBB29 Aug 2012

76.000 0.629604 NHEH Local 4.593026 0.00 0.12 1.75 350.94
Base 7.295103 0.00 0.19 2.78 557.40

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB29 Aug 2012

9,713.000 0.629604 NHEH Local 4.647200 0.00 15.81 226.69 45,380.75
Base 7.381148 0.00 25.11 360.05 72,078.24

23 Aug 2012 J.P. MORGAN CLEARING CORP. GBP/GBB29 Aug 2012

2,605.000 0.629604 NHEH Local 4.680000 0.00 6.10 61.96 12,259.46
Base 7.433244 0.00 9.69 98.41 19,471.70

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB30 Aug 2012

5,978.000 0.632331 NHEH Local 4.614301 0.00 9.65 138.92 27,732.86
Base 7.297287 0.00 15.26 219.69 43,858.14

016389900 Total

20,817.000 Local 0.00 37.38 487.34 97,191.94
Base 0.00 59.26 772.60 154,084.25

023188006 CRANSWICK PLC COMMON STOCK GBP.1 06 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0111 Jul 2012

400.000 0.646037 NHHV Local 8.190900 0.00 1.31 16.38 3,294.05
Base 12.678686 0.00 2.03 25.35 5,098.86
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11 Jul 2012 J.P. MORGAN CLEARING CORP. GBP/GBB 0.0116 Jul 2012

56,600.000 0.643853 NHHV Local 8.382500 0.00 332.11 2,373.25 477,154.86
Base 13.019276 0.00 515.82 3,686.01 741,092.86

023188006 Total

57,000.000 Local 0.00 333.42 2,389.63 480,448.91
Base 0.00 517.85 3,711.36 746,191.72

023352008 CRODA INTERNATIONAL PLC COMMON STOCK GBP.1 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB 0.0210 Sep 2012

2,500.000 0.628713 NHHJ Local 23.828300 0.00 29.79 298.85 59,899.39
Base 37.900123 0.00 47.38 475.34 95,273.03

023740905 DIAGEO PLC COMMON STOCK GBP. 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0103 Aug 2012

29,964.000 0.637552 NHHJ Local 17.350200 0.00 181.96 2,600.41 522,663.76
Base 27.213780 0.00 285.40 4,078.74 819,797.85

034521906 FIRSTGROUP PLC COMMON STOCK GBP.0522 Aug 2012 LOOP CAPITAL MARKETS LLC GBP/GBB28 Aug 2012

65,680.000 0.632931 NHEH Local 2.435800 0.00 79.99 800.92 160,864.25
Base 3.848445 0.00 126.38 1,265.41 254,157.64

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB29 Aug 2012

30,811.000 0.629604 NHEH Local 2.453500 0.00 26.46 378.97 76,000.22
Base 3.896894 0.00 42.03 601.92 120,711.15

034521906 Total

96,491.000 Local 0.00 106.45 1,179.89 236,864.47
Base 0.00 168.41 1,867.33 374,868.79

040828907 STANDARD CHARTERED PLC COMMON STOCK USD.5 18 Jul 2012 UBS AG GBP/GBB 0.0123 Jul 2012

14,696.000 0.639611 NHHP Local 14.834700 0.00 65.40 1,091.38 219,167.53
Base 23.193316 0.00 102.25 1,706.32 342,657.54

19 Jul 2012 UBS AG GBP/GBB 0.0124 Jul 2012

31,020.000 0.636213 NHHP Local 15.042300 0.00 139.98 2,334.76 469,086.89
Base 23.643497 0.00 220.02 3,669.78 737,311.07

21 Aug 2012 4 SOCIETE GENERALE LONDON BRANCH GBP/GBB 0.0328 Aug 2012
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57,027.000 0.633433 NHHP Local 14.349079 0.00 981.94 4,092.42 823,359.29
Base 22.652876 0.00 1,550.19 6,460.70 1,299,836.43

22 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0228 Aug 2012

84,659.000 0.632931 NHHP Local 14.143400 0.00 1,197.37 5,987.77 1,204,551.24
Base 22.345880 0.00 1,891.79 9,460.38 1,903,132.00

23 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0229 Aug 2012

26,081.000 0.629426 NHHP Local 14.103700 0.00 367.84 1,840.14 370,046.58
Base 22.407241 0.00 584.41 2,923.52 587,911.18

25 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB 0.0328 Sep 2012

77,100.000 0.616067 NHHP Local 14.554600 0.00 1,346.59 5,611.80 1,129,118.05
Base 23.625028 0.00 2,185.78 9,109.07 1,832,784.50

040828907 Total

290,583.000 Local 0.00 4,099.12 20,958.27 4,215,329.58
Base 0.00 6,534.44 33,329.77 6,703,632.72

045449907 IMPERIAL TOBACCO GROUP PLC COMMON STOCK GBP.1 27 Jul 2012 1 AUTREPAT-DIV RE GBP/GBB 0.2024 Aug 2012

6,028.000 0.635890 NHHP Local 24.732647 0.00 752.97 752.97 150,594.34
Base 38.894537 0.00 1,184.12 1,184.12 236,824.51

045644903 INTERMEDIATE CAPITAL GROUP COMMON STOCK GBP.2 02 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB05 Jul 2012

8,224.000 0.637857 NHEH Local 2.780500 0.00 11.43 115.33 22,993.59
Base 4.359128 0.00 17.92 180.81 36,048.19

03 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB06 Jul 2012

67,789.000 0.636862 NHEH Local 2.767900 0.00 93.82 939.17 188,666.16
Base 4.346153 0.00 147.32 1,474.68 296,243.39

04 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB09 Jul 2012

13,578.000 0.641231 NHEH Local 2.751200 0.00 18.68 187.78 37,562.25
Base 4.290497 0.00 29.13 292.84 58,578.34

045644903 INTERMEDIATE CAPITAL GROUP COMMON STOCK GBP.2 10 Jul 2012 NOMURA INTERNATIONAL PLC GBP/GBB13 Jul 2012

30,420.000 0.644974 NHHV Local 2.749305 0.00 41.82 419.17 84,094.85
Base 4.262660 0.00 64.84 649.90 130,384.87
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11 Jul 2012 NOMURA INTERNATIONAL PLC GBP/GBB16 Jul 2012

200,000.000 0.643853 NHHV Local 2.697803 0.00 269.78 2,698.80 542,529.18
Base 4.190092 0.00 419.01 4,191.64 842,628.95

12 Jul 2012 NOMURA INTERNATIONAL PLC GBP/GBB17 Jul 2012

126,800.000 0.648319 NHHV Local 2.687597 0.00 170.39 1,704.94 342,662.63
Base 4.145485 0.00 262.82 2,629.79 528,540.16

13 Jul 2012 NOMURA INTERNATIONAL PLC GBP/GBB18 Jul 2012

114,180.000 0.643128 NHHV Local 2.706041 0.00 154.49 1,545.88 310,676.13
Base 4.207624 0.00 240.22 2,403.69 483,070.45

045644903 INTERMEDIATE CAPITAL GROUP COMMON STOCK GBP.2 22 Aug 2012 LOOP CAPITAL MARKETS LLC GBP/GBB28 Aug 2012

66,137.000 0.632931 NHEH Local 2.890000 0.00 95.57 956.68 192,188.18
Base 4.566059 0.00 151.00 1,511.51 303,647.92

23 Aug 2012 J.P. MORGAN CLEARING CORP. GBP/GBB29 Aug 2012

127,750.000 0.629604 NHEH Local 2.910500 0.00 185.91 1,860.08 373,862.37
Base 4.622747 0.00 295.28 2,954.37 593,805.58

045644903 Total

754,878.000 Local 0.00 1,041.89 10,427.83 2,095,235.34
Base 0.00 1,627.54 16,289.23 3,272,947.85

045796000 IMI PLC COMMON STOCK GBP.2505 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB 0.0110 Sep 2012

6,000.000 0.628713 NHHJ Local 8.333000 0.00 25.00 250.99 50,273.99
Base 13.254060 0.00 39.76 399.21 79,963.34

048354906 SABMILLER PLC COMMON STOCK USD.1 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0203 Aug 2012

2,286.000 0.637552 NHHJ Local 27.886900 0.00 22.31 319.75 64,091.51
Base 43.740589 0.00 34.99 501.53 100,527.50

054052907 HSBC HOLDINGS PLC COMMON STOCK USD.5 11 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB16 Jul 2012

150,000.000 0.643853 NHHJ Local 5.688000 0.00 298.62 4,267.00 857,765.62
Base 8.834315 0.00 463.80 6,627.29 1,332,238.29

054052907 HSBC HOLDINGS PLC COMMON STOCK USD.5 03 Aug 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB 0.0108 Aug 2012
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136,178.000 0.639039 NHHP Local 5.621334 0.00 918.60 3,828.51 770,249.13
Base 8.796543 0.00 1,437.47 5,991.04 1,205,324.14

19 Sep 2012 AUTREPAT-STK/$ DIV GBP/GBBOPEN

16,006.000 0.616523 NHHP Local 5.499965 0.00 0.00 0.00 88,032.45
Base 8.920941 0.00 0.00 0.00 142,788.59

054052907 Total

302,184.000 Local 0.00 1,217.22 8,095.51 1,716,047.20
Base 0.00 1,901.27 12,618.33 2,680,351.02

057580003 MEGGITT PLC COMMON STOCK GBP.0505 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB10 Sep 2012

15,000.000 0.628713 NHHJ Local 3.964600 0.00 29.73 298.35 59,797.08
Base 6.305898 0.00 47.29 474.54 95,110.30

066727900 PACE PLC COMMON STOCK GBP.0523 Aug 2012 GOLDMAN SACHS INTERNATIONAL GBP/GBB29 Aug 2012

21,800.000 0.629604 NHEG Local 1.610700 0.00 56.18 175.57 35,345.01
Base 2.558275 0.00 89.23 278.86 56,138.48

28 Aug 2012 GOLDMAN SACHS INTERNATIONAL GBP/GBB31 Aug 2012

32,200.000 0.631832 NHEG Local 1.668200 0.00 85.95 268.58 54,070.57
Base 2.640259 0.00 136.03 425.08 85,577.45

29 Aug 2012 GOLDMAN SACHS INTERNATIONAL GBP/GBB03 Sep 2012

33,700.000 0.631373 NHEG Local 1.745200 0.00 94.10 294.07 59,201.41
Base 2.764135 0.00 149.04 465.76 93,766.14

30 Aug 2012 GOLDMAN SACHS INTERNATIONAL GBP/GBB04 Sep 2012

25,900.000 0.633172 NHEG Local 1.768700 0.00 73.29 229.05 46,111.67
Base 2.793396 0.00 115.75 361.75 72,826.45

31 Aug 2012 GOLDMAN SACHS INTERNATIONAL GBP/GBB05 Sep 2012

27,800.000 0.630398 NHEG Local 1.794400 0.00 79.81 249.42 50,213.55
Base 2.846456 0.00 126.60 395.65 79,653.73

04 Sep 2012 GOLDMAN SACHS INTERNATIONAL GBP/GBB07 Sep 2012

7,400.000 0.629386 NHEG Local 1.750000 0.00 20.72 64.75 13,035.47
Base 2.780488 0.00 32.92 102.88 20,711.41
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05 Sep 2012 GOLDMAN SACHS INTERNATIONAL GBP/GBB10 Sep 2012

29,000.000 0.628713 NHEG Local 1.704000 0.00 79.07 247.08 49,742.15
Base 2.710299 0.00 125.76 392.99 79,117.42

06 Sep 2012 GOLDMAN SACHS INTERNATIONAL GBP/GBB11 Sep 2012

24,400.000 0.627943 NHEG Local 1.746800 0.00 68.20 213.11 42,903.23
Base 2.781781 0.00 108.61 339.38 68,323.45

07 Sep 2012 GOLDMAN SACHS INTERNATIONAL GBP/GBB12 Sep 2012

21,700.000 0.624415 NHEG Local 1.741700 0.00 60.47 188.97 38,044.33
Base 2.789331 0.00 96.84 302.64 60,927.96

10 Sep 2012 GOLDMAN SACHS INTERNATIONAL GBP/GBB13 Sep 2012

20,100.000 0.624688 NHEG Local 1.708200 0.00 54.94 171.67 34,561.43
Base 2.734485 0.00 87.95 274.81 55,325.91

11 Sep 2012 GOLDMAN SACHS INTERNATIONAL GBP/GBB14 Sep 2012

8,400.000 0.622239 NHEG Local 1.704500 0.00 22.91 71.59 14,412.30
Base 2.739301 0.00 36.82 115.05 23,162.00

066727900 Total

252,400.000 Local 0.00 695.64 2,173.86 437,641.12
Base 0.00 1,105.55 3,454.85 695,530.40

067760009 PEARSON PLC COMMON STOCK GBP.2520 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0125 Jul 2012

106,706.000 0.639857 NHEB Local 12.803100 0.00 956.32 6,831.84 1,373,955.75
Base 20.009315 0.00 1,494.58 10,677.13 2,147,285.64

23 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0126 Jul 2012

70,904.000 0.644704 NHEB Local 12.748800 0.00 632.76 4,520.70 909,094.38
Base 19.774656 0.00 981.47 7,012.05 1,410,095.76

067760009 Total

177,610.000 Local 0.00 1,589.08 11,352.54 2,283,050.13
Base 0.00 2,476.05 17,689.18 3,557,381.40

068253004 PERSIMMON PLC COMMON STOCK GBP.1 23 Aug 2012 BNP PARIBAS SECURITIES SERVICE GBP/GBB 0.0129 Aug 2012
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15,346.000 0.629604 NHHP Local 6.898800 0.00 127.04 530.98 106,527.00
Base 10.957364 0.00 201.78 843.36 169,196.83

23 Aug 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB 0.0129 Aug 2012

24,837.000 0.629604 NHHP Local 6.920300 0.00 206.26 860.40 172,946.15
Base 10.991512 0.00 327.60 1,366.57 274,690.36

23 Aug 2012 UBS AG GBP/GBB29 Aug 2012

7,735.000 0.629604 NHHP Local 6.901705 0.00 16.02 268.00 53,668.71
Base 10.961978 0.00 25.44 425.66 85,242.01

24 Aug 2012 BNP PARIBAS SECURITIES SERVICE GBP/GBB 0.0130 Aug 2012

3,836.000 0.632331 NHHP Local 6.925000 0.00 31.88 133.98 26,730.16
Base 10.951543 0.00 50.42 211.88 42,272.42

24 Aug 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB 0.0130 Aug 2012

26,087.000 0.632331 NHHP Local 6.952300 0.00 217.64 907.82 182,490.11
Base 10.994716 0.00 344.19 1,435.67 288,599.02

24 Aug 2012 JP MORGANSECURITIES PLC GBP/GBB 0.0130 Aug 2012

7,755.000 0.632331 NHHP Local 6.930000 0.00 64.49 270.03 54,076.67
Base 10.959450 0.00 101.99 427.04 85,519.56

28 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0131 Aug 2012

33,510.000 0.631832 NHHP Local 6.953800 0.00 233.03 1,166.02 234,420.89
Base 11.005774 0.00 368.82 1,845.46 371,017.75

29 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0103 Sep 2012

16,346.000 0.631373 NHHP Local 6.963301 0.00 113.82 570.02 114,505.95
Base 11.028823 0.00 180.27 902.83 181,360.23

30 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0104 Sep 2012

7,810.000 0.633172 NHHP Local 6.978099 0.00 54.50 273.41 54,826.86
Base 11.020858 0.00 86.07 431.81 86,590.78

31 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0105 Sep 2012

14,530.000 0.630398 NHHP Local 6.986999 0.00 101.52 508.52 102,131.14
Base 11.083473 0.00 161.04 806.66 162,010.57
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03 Sep 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0106 Sep 2012

18,958.000 0.629386 NHHP Local 7.240700 0.00 137.27 687.25 138,093.71
Base 11.504387 0.00 218.10 1,091.94 219,410.20

04 Sep 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0107 Sep 2012

22,703.000 0.629386 NHHP Local 7.317100 0.00 166.12 831.51 167,117.75
Base 11.625775 0.00 263.94 1,321.14 265,525.05

05 Sep 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0110 Sep 2012

22,703.000 0.628713 NHHP Local 7.491600 0.00 170.08 851.32 171,103.19
Base 11.915771 0.00 270.52 1,354.07 272,148.33

06 Sep 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0111 Sep 2012

22,703.000 0.627943 NHHP Local 7.568500 0.00 171.83 860.05 172,859.53
Base 12.052846 0.00 273.64 1,369.63 275,279.01

07 Sep 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0112 Sep 2012

22,703.000 0.624415 NHHP Local 7.589600 0.00 172.31 862.44 173,341.44
Base 12.154737 0.00 275.95 1,381.20 277,606.14

10 Sep 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0113 Sep 2012

18,951.000 0.624688 NHHP Local 7.624300 0.00 144.49 723.39 145,355.99
Base 12.204973 0.00 231.30 1,158.00 232,685.74

11 Sep 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0114 Sep 2012

18,951.000 0.622239 NHHP Local 7.475600 0.00 141.67 709.30 142,521.06
Base 12.014033 0.00 227.68 1,139.92 229,045.53

12 Sep 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0117 Sep 2012

20,000.000 0.620732 NHHP Local 7.448300 0.00 148.97 745.83 149,860.80
Base 11.999220 0.00 239.99 1,201.53 241,425.93

13 Sep 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0118 Sep 2012

20,000.000 0.620194 NHHP Local 7.600500 0.00 152.01 761.05 152,923.06
Base 12.255036 0.00 245.10 1,227.12 246,572.94

14 Sep 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0119 Sep 2012

20,000.000 0.615631 NHHP Local 7.879900 0.00 157.60 788.99 158,544.59
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Base 12.799713 0.00 256.00 1,281.60 257,531.85

17 Sep 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0120 Sep 2012

17,294.000 0.614931 NHHP Local 7.796400 0.00 134.83 675.15 135,640.92
Base 12.678496 0.00 219.26 1,097.93 220,579.09

18 Sep 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0121 Sep 2012

56,404.000 0.615404 NHHP Local 7.620200 0.00 429.81 2,150.05 432,389.62
Base 12.382435 0.00 698.42 3,493.72 702,611.00

068253004 Total

439,162.000 Local 0.00 3,293.19 16,135.51 3,242,075.30
Base 0.00 5,267.52 25,814.74 5,186,920.34

074482902 KCOM GROUP PLC COMMON STOCK GBP.1 22 Aug 2012 LOOP CAPITAL MARKETS LLC GBP/GBB28 Aug 2012

9,671.000 0.632931 NHEH Local 0.781200 0.00 3.78 37.77 7,596.54
Base 1.234258 0.00 5.97 59.67 12,002.16

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB29 Aug 2012

74,247.000 0.629604 NHEH Local 0.771400 0.00 20.05 287.37 57,581.56
Base 1.225215 0.00 31.85 456.43 91,456.79

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB30 Aug 2012

33,008.000 0.632331 NHEH Local 0.781100 0.00 9.02 129.91 25,921.48
Base 1.235271 0.00 14.26 205.44 40,993.53

074482902 Total

116,926.000 Local 0.00 32.85 455.05 91,099.58
Base 0.00 52.08 721.54 144,452.48

079952008 SHANKS GROUP PLC COMMON STOCK GBP.1 22 Aug 2012 LOOP CAPITAL MARKETS LLC GBP/GBB28 Aug 2012

14,927.000 0.632931 NHEH Local 0.871700 0.00 6.51 66.06 13,084.44
Base 1.377243 0.00 10.29 104.37 20,672.77

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB29 Aug 2012

8,759.000 0.629604 NHEH Local 0.872000 0.00 2.67 38.19 7,678.71
Base 1.384998 0.00 4.24 60.66 12,196.09
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28 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB31 Aug 2012

11,499.000 0.631832 NHEH Local 0.879500 0.00 3.54 51.57 10,168.48
Base 1.391984 0.00 5.60 81.62 16,093.65

29 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB03 Sep 2012

134,173.000 0.631373 NHEH Local 0.895100 0.00 42.03 601.49 120,741.77
Base 1.417704 0.00 66.57 952.67 191,236.83

30 Aug 2012 UBS AG GBP/GBB04 Sep 2012

30,150.000 0.633172 NHEH Local 0.879000 0.00 9.28 133.56 26,644.69
Base 1.388248 0.00 14.66 210.94 42,081.28

079952008 Total

199,508.000 Local 0.00 64.03 890.87 178,318.09
Base 0.00 101.36 1,410.26 282,280.62

087541009 TATE + LYLE PLC COMMON STOCK GBP.2505 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB 0.0110 Sep 2012

10,000.000 0.628713 NHHJ Local 6.588900 0.00 32.94 330.45 66,252.39
Base 10.479981 0.00 52.39 525.60 105,377.80

088470000 TESCO PLC COMMON STOCK GBP.0515 Jun 2012 AUTREPAT-DIV RE GBP/GBB 0.03

58,264.000 0.638835 NHHP Local 3.151532 0.00 936.84 2,810.52 187,368.23
Base 4.933249 0.00 1,466.48 4,399.45 293,296.75

15 Jun 2012 AUTREPAT-DIV RE GBP/GBB 0.03CANCEL

-58,264.000 0.638835 NHHP Local 3.151532 0.00 -936.84 -2,810.52 -187,368.23
Base 4.933249 0.00 -1,466.48 -4,399.45 -293,296.75

15 Jun 2012 AUTREPAT-DIV RE GBP/GBB 0.0316 Jul 2012

58,264.000 0.638835 NHHP Local 3.183690 0.00 936.84 936.84 187,368.23
Base 4.983587 0.00 1,466.48 1,466.48 293,296.75

088470000 TESCO PLC COMMON STOCK GBP.0520 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB23 Aug 2012

607,990.000 0.636699 NHEB Local 3.392500 0.00 1,443.82 10,314.03 2,074,363.93
Base 5.328263 0.00 2,267.66 16,199.22 3,257,997.78
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088470000 Total

666,254.000 Local 0.00 2,380.66 11,250.87 2,261,732.16
Base 0.00 3,734.14 17,665.70 3,551,294.53

092528900 GLAXOSMITHKLINE PLC COMMON STOCK GBP.2514 Jun 2012 AUTREPAT-DIV RE GBP/GBB 0.1211 Jul 2012

1,895.000 0.643811 NHHP Local 14.814928 0.00 141.79 141.79 28,357.87
Base 23.011300 0.00 220.24 220.24 44,046.90

094658903 WEIR GROUP PLC/THE COMMON STOCK GBP. 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB 0.0110 Sep 2012

3,500.000 0.628713 NHHJ Local 15.639500 0.00 27.37 274.69 55,040.31
Base 24.875420 0.00 43.53 436.91 87,544.41

096970900 BABCOCK INTL GROUP PLC COMMON STOCK GBP.6 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB 0.0110 Sep 2012

7,000.000 0.628713 NHHJ Local 9.367700 0.00 32.79 328.87 65,935.56
Base 14.899803 0.00 52.15 523.08 104,873.86

306465907 GKN PLC COMMON STOCK GBP.1 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB10 Sep 2012

25,000.000 0.628713 NHHJ Local 2.136900 0.00 26.71 268.11 53,717.32
Base 3.398848 0.00 42.48 426.44 85,440.13

312748908 MARKS + SPENCER GROUP PLC COMMON STOCK GBP.2520 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB25 Jul 2012

174,040.000 0.639857 NHEB Local 3.258700 0.00 397.00 2,836.72 570,377.87
Base 5.092857 0.00 620.45 4,433.36 891,414.60

313486904 BARCLAYS PLC COMMON STOCK GBP.2531 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB03 Aug 2012

78,794.000 0.637552 NHHJ Local 1.697900 0.00 46.82 669.92 134,501.07
Base 2.663155 0.00 73.44 1,050.77 210,964.86

31 Jul 2012 3 INTERNAL SWAP GBP/GBB06 Aug 2012

19,053.000 0.637552 NHHJ Local 1.680000 0.00 0.00 0.00 32,009.04
Base 2.635079 0.00 0.00 0.00 50,206.16

313486904 Total

97,847.000 Local 0.00 46.82 669.92 166,510.11
Base 0.00 73.44 1,050.77 261,171.02
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315445908 PETROPAVLOVSK PLC COMMON STOCK GBP.0131 Aug 2012 NOMURA INTERNATIONAL PLC GBP/GBB05 Sep 2012

198,600.000 0.630398 NHHV Local 3.483794 0.00 345.94 3,460.41 695,687.84
Base 5.526341 0.00 548.76 5,489.25 1,103,569.24

316383900 INTERTEK GROUP PLC COMMON STOCK GBP.0105 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB 0.0210 Sep 2012

1,000.000 0.628713 NHHJ Local 27.814900 0.00 13.91 140.07 27,968.88
Base 44.241013 0.00 22.12 222.79 44,485.93

339864902 ITV PLC COMMON STOCK GBP.1 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB10 Sep 2012

50,000.000 0.628713 NHHJ Local 0.822800 0.00 20.57 206.70 41,367.27
Base 1.308705 0.00 32.72 328.77 65,796.75

B01C3S908 RANDGOLD RESOURCES LTD COMMON STOCK USD.0531 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0303 Aug 2012

383.000 0.637552 NHHJ Local 58.616606 0.00 7.86 1.00 22,459.02
Base 91.940118 0.00 12.33 1.57 35,226.96

B03MLX903 ROYAL DUTCH SHELL PLC A SHS COMMON STOCK EUR.0731 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0103 Aug 2012

1,663.000 0.637552 NHHJ Local 21.760000 0.00 12.67 181.93 36,381.48
Base 34.130549 0.00 19.87 285.36 57,064.33

31 Jul 2012 INTERNAL SWAP GBP/GBB03 Aug 2012

10,570.000 0.637552 NHHJ Local 21.730000 0.00 0.00 0.00 229,686.10
Base 34.083494 0.00 0.00 0.00 360,262.54

31 Jul 2012 INTERNAL SWAP GBP/GBB03 Aug 2012

4,204.000 0.637552 NHHJ Local 21.730000 0.00 0.00 0.00 91,352.92
Base 34.083494 0.00 0.00 0.00 143,287.01

31 Jul 2012 INTERNAL SWAP GBP/GBB03 Aug 2012

2,740.000 0.637552 NHHJ Local 21.730000 0.00 0.00 0.00 59,540.20
Base 34.083494 0.00 0.00 0.00 93,388.77

24 Aug 2012 AUTREPAT-STK/$ DIV EUR/GBB

864.000 0.632331 NHHJ Local 22.315925 0.00 0.00 0.00 19,280.96
Base 35.291525 0.00 0.00 0.00 30,491.89

24 Aug 2012 AUTREPAT-STK/$ DIV EUR/GBBCANCEL
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-864.000 0.632331 NHHJ Local 22.315925 0.00 0.00 0.00 -19,280.96
Base 35.291525 0.00 0.00 0.00 -30,491.89

24 Aug 2012 AUTREPAT-STK/$ DIV EUR/GBB20 Sep 2012

1,447.000 0.632331 NHHJ Local 22.312460 0.00 0.00 0.00 32,286.13
Base 35.286045 0.00 0.00 0.00 51,058.92

24 Aug 2012 AUTREPAT-STK/$ DIV GBP/GBB20 Sep 2012

864.000 0.632331 NHHJ Local 22.315925 0.00 0.00 0.00 19,280.96
Base 35.291525 0.00 0.00 0.00 30,491.89

B03MLX903 Total

21,488.000 Local 0.00 12.67 181.93 468,527.79
Base 0.00 19.87 285.36 735,553.46

B04V12902 GRAINGER PLC COMMON STOCK GBP.0502 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB05 Jul 2012

8,745.000 0.637857 NHEH Local 0.908600 0.00 3.97 39.73 7,989.41
Base 1.424457 0.00 6.22 62.29 12,525.39

03 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB06 Jul 2012

13,741.000 0.636862 NHEH Local 0.923800 0.00 6.35 64.47 12,764.76
Base 1.450550 0.00 9.97 101.23 20,043.21

04 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB09 Jul 2012

22,803.000 0.641231 NHEH Local 0.917500 0.00 10.46 105.61 21,037.82
Base 1.430842 0.00 16.31 164.70 32,808.49

05 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB10 Jul 2012

111,203.000 0.643956 NHEH Local 0.918300 0.00 51.06 511.59 102,680.36
Base 1.426029 0.00 79.29 794.45 159,452.45

B04V12902 Total

156,492.000 Local 0.00 71.84 721.40 144,472.35
Base 0.00 111.79 1,122.67 224,829.54

B06QFB906 IG GROUP HOLDINGS PLC COMMON STOCK GBP. 22 Aug 2012 LOOP CAPITAL MARKETS LLC GBP/GBB28 Aug 2012

35,185.000 0.632931 NHEH Local 4.326900 0.00 76.12 762.21 153,080.31
Base 6.836290 0.00 120.27 1,204.25 241,859.40
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B0WMWD903 QINETIQ GROUP PLC COMMON STOCK GBP.0102 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB05 Jul 2012

111,207.000 0.637857 NHEH Local 1.591300 0.00 88.48 885.82 177,938.00
Base 2.494760 0.00 138.71 1,388.75 278,962.21

03 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB06 Jul 2012

18,514.000 0.636862 NHEH Local 1.590600 0.00 14.72 148.24 29,611.33
Base 2.497558 0.00 23.11 232.77 46,495.68

05 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB10 Jul 2012

128,735.000 0.643956 NHEH Local 1.620100 0.00 104.28 1,043.82 209,711.67
Base 2.515855 0.00 161.94 1,620.95 325,661.49

B0WMWD903 QINETIQ GROUP PLC COMMON STOCK GBP.0116 Aug 2012 NOMURA INTERNATIONAL PLC GBP/GBB21 Aug 2012

129,918.000 0.635425 NHHV Local 1.651375 0.00 107.27 1,073.72 215,724.33
Base 2.598851 0.00 168.82 1,689.77 339,496.13

17 Aug 2012 NOMURA INTERNATIONAL PLC GBP/GBB22 Aug 2012

5,280.000 0.637186 NHHV Local 1.677176 0.00 4.40 44.28 8,904.17
Base 2.632161 0.00 6.91 69.49 13,974.21

28 Aug 2012 NOMURA INTERNATIONAL PLC GBP/GBB31 Aug 2012

59,302.000 0.631832 NHHV Local 1.706662 0.00 50.60 507.04 101,766.11
Base 2.701133 0.00 80.08 802.49 161,065.14

B0WMWD903 Total

452,956.000 Local 0.00 369.75 3,702.92 743,655.61
Base 0.00 579.57 5,804.22 1,165,654.86

B16490904 COMPUTACENTER PLC COMMON STOCK GBP.0622 Aug 2012 LOOP CAPITAL MARKETS LLC GBP/GBB28 Aug 2012

5,312.000 0.632931 NHEH Local 3.811301 0.00 10.12 102.23 20,357.98
Base 6.021669 0.00 15.99 161.52 32,164.61

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB29 Aug 2012

3,948.000 0.629604 NHEH Local 3.734701 0.00 5.16 74.72 14,824.48
Base 5.931825 0.00 8.20 118.68 23,545.72

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB30 Aug 2012

27,502.000 0.632331 NHEH Local 3.851400 0.00 37.07 530.61 106,488.88
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Base 6.090797 0.00 58.62 839.13 168,406.86

B16490904 Total

36,762.000 Local 0.00 52.35 707.56 141,671.34
Base 0.00 82.81 1,119.33 224,117.19

B1FP6H903 MITCHELLS + BUTLERS PLC COMMON STOCK GBP. 02 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB05 Jul 2012

29,085.000 0.637857 NHEH Local 2.487600 0.00 36.18 362.76 72,750.79
Base 3.899934 0.00 56.72 568.72 114,055.02

03 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB06 Jul 2012

23,005.000 0.636862 NHEH Local 2.487100 0.00 28.61 287.08 57,531.43
Base 3.905242 0.00 44.92 450.77 90,335.79

04 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB09 Jul 2012

24,356.000 0.641231 NHEH Local 2.515900 0.00 30.64 307.39 61,615.29
Base 3.923547 0.00 47.78 479.38 96,089.07

B1FP6H903 Total

76,446.000 Local 0.00 95.43 957.23 191,897.51
Base 0.00 149.42 1,498.87 300,479.88

B1JQDM908 MARSTON S PLC COMMON STOCK GBP. 02 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB05 Jul 2012

82,909.000 0.637857 NHEH Local 1.038500 0.00 43.05 431.50 86,575.55
Base 1.628108 0.00 67.49 676.49 135,728.78

03 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB06 Jul 2012

59,202.000 0.636862 NHEH Local 1.037200 0.00 30.70 308.02 61,743.03
Base 1.628610 0.00 48.21 483.65 96,948.84

04 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB09 Jul 2012

31,885.000 0.641231 NHEH Local 1.039800 0.00 16.58 166.77 33,337.37
Base 1.621569 0.00 25.86 260.08 51,989.64

05 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB10 Jul 2012

22,637.000 0.643956 NHEH Local 1.047100 0.00 11.85 119.52 23,834.57
Base 1.626043 0.00 18.40 185.60 37,012.73
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B1JQDM908 Total

196,633.000 Local 0.00 102.18 1,025.81 205,490.52
Base 0.00 159.96 1,605.82 321,679.99

B1Z4ST908 PROVIDENT FINANCIAL PLC COMMON STOCK GBP. 22 Aug 2012 LOOP CAPITAL MARKETS LLC GBP/GBB 0.0128 Aug 2012

5,624.000 0.632931 NHEH Local 13.111501 0.00 36.87 369.70 74,145.65
Base 20.715530 0.00 58.25 584.11 117,146.50

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0129 Aug 2012

43,855.000 0.629426 NHEH Local 13.093400 0.00 200.97 2,872.06 577,284.09
Base 20.802128 0.00 319.29 4,562.98 917,159.59

B1Z4ST908 Total

49,479.000 Local 0.00 237.84 3,241.76 651,429.74
Base 0.00 377.54 5,147.09 1,034,306.09

B1Z7RQ908 TUI TRAVEL PLC COMMON STOCK GBP. 22 Aug 2012 LOOP CAPITAL MARKETS LLC GBP/GBB28 Aug 2012

98,023.000 0.632931 NHEH Local 2.093400 0.00 102.60 1,027.01 206,330.96
Base 3.307470 0.00 162.10 1,622.63 325,992.82

B28KQ1903 MAN GROUP PLC COMMON STOCK USD. 05 Jul 2012 J.P. MORGAN CLEARING CORP. GBP/GBB10 Jul 2012

144,400.000 0.643956 NHHV Local 0.633750 0.00 64.06 458.57 92,036.13
Base 0.984151 0.00 99.48 712.11 142,923.01

06 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB11 Jul 2012

68,100.000 0.646037 NHHV Local 0.634728 0.00 17.29 216.12 43,458.39
Base 0.982495 0.00 26.76 334.53 67,269.20

10 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB13 Jul 2012

73,800.000 0.644974 NHHV Local 0.658795 0.00 19.45 243.10 48,881.62
Base 1.021429 0.00 30.16 376.91 75,788.51

11 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB16 Jul 2012

53,100.000 0.643853 NHHV Local 0.643535 0.00 13.67 170.86 34,356.24
Base 0.999506 0.00 21.23 265.37 53,360.38

12 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB17 Jul 2012
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18,000.000 0.648319 NHHV Local 0.642447 0.00 4.63 57.82 11,626.50
Base 0.990943 0.00 7.14 89.18 17,933.30

16 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB19 Jul 2012

1,200.000 0.639652 NHHV Local 0.679875 0.00 0.33 4.08 820.26
Base 1.062883 0.00 0.52 6.38 1,282.35

16 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB19 Jul 2012

28,500.000 0.639652 NHHV Local 0.681250 0.00 7.77 98.08 19,521.48
Base 1.065032 0.00 12.15 153.33 30,518.91

17 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB20 Jul 2012

9,700.000 0.640492 NHHV Local 0.684326 0.00 2.66 33.19 6,673.81
Base 1.068438 0.00 4.15 51.82 10,419.82

18 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB23 Jul 2012

1,000.000 0.639611 NHHV Local 0.686751 0.00 0.27 3.43 690.45
Base 1.073701 0.00 0.42 5.36 1,079.48

19 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB24 Jul 2012

1,100.000 0.636213 NHHV Local 0.689300 0.00 0.30 3.79 762.32
Base 1.083442 0.00 0.47 5.96 1,198.22

20 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB25 Jul 2012

10,600.000 0.639857 NHHV Local 0.688018 0.00 2.92 36.46 7,332.37
Base 1.075268 0.00 4.56 56.98 11,459.39

23 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB26 Jul 2012

4,400.000 0.644704 NHHV Local 0.686059 0.00 1.21 15.09 3,034.96
Base 1.064146 0.00 1.88 23.41 4,707.52

24 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB27 Jul 2012

35,100.000 0.644351 NHHV Local 0.722073 0.00 10.14 126.72 25,481.62
Base 1.120621 0.00 15.74 196.66 39,546.18

30 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB02 Aug 2012

5,400.000 0.637227 NHHV Local 0.815406 0.00 1.76 22.02 4,426.97
Base 1.279616 0.00 2.76 34.56 6,947.24
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31 Jul 2012 HSBC BANKPLC GBP/GBB03 Aug 2012

36,700.000 0.637552 NHHV Local 0.799493 0.00 8.80 147.71 29,497.90
Base 1.254004 0.00 13.80 231.68 46,267.44

02 Aug 2012 HSBC BANKPLC GBP/GBB07 Aug 2012

10,000.000 0.645265 NHHV Local 0.799657 0.00 2.40 39.98 8,038.95
Base 1.239269 0.00 3.72 61.96 12,458.37

09 Aug 2012 HSBC BANKPLC GBP/GBB14 Aug 2012

2,200.000 0.640123 NHHV Local 0.827241 0.00 0.55 9.10 1,829.58
Base 1.292316 0.00 0.86 14.22 2,858.17

15 Aug 2012 HSBC BANKPLC GBP/GBB20 Aug 2012

7,500.000 0.637552 NHHV Local 0.793933 0.00 1.79 29.77 5,986.06
Base 1.245284 0.00 2.81 46.69 9,389.13

16 Aug 2012 HSBC BANKPLC GBP/GBB21 Aug 2012

15,900.000 0.635425 NHHV Local 0.800944 0.00 3.82 64.68 12,803.51
Base 1.260486 0.00 6.01 101.79 20,149.52

17 Aug 2012 HSBC BANKPLC GBP/GBB22 Aug 2012

12,500.000 0.637186 NHHV Local 0.811896 0.00 3.04 51.74 10,203.48
Base 1.274190 0.00 4.77 81.20 16,013.35

20 Aug 2012 HSBC BANKPLC GBP/GBB23 Aug 2012

28,700.000 0.636699 NHHV Local 0.809326 0.00 6.97 117.14 23,351.77
Base 1.271128 0.00 10.95 183.98 36,676.31

21 Aug 2012 HSBC BANKPLC GBP/GBB24 Aug 2012

16,700.000 0.633433 NHHV Local 0.803493 0.00 4.03 68.09 13,490.45
Base 1.268474 0.00 6.36 107.49 21,297.36

B28KQ1903 Total

584,600.000 Local 0.00 177.86 2,017.54 404,304.82
Base 0.00 276.70 3,141.57 629,543.16

B2QPKJ909 FRESNILLO PLC COMMON STOCK USD.5 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB 0.0110 Sep 2012

3,000.000 0.628713 NHHJ Local 16.194400 0.00 24.29 243.92 48,851.41
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Base 25.758017 0.00 38.63 387.97 77,700.65

B464F9902 MELROSE PLC COMMON STOCK GBP. 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB10 Sep 2012

10,000.000 0.628713 NHHJ Local 2.318500 0.00 11.59 116.93 23,313.52
Base 3.687692 0.00 18.43 185.98 37,081.34

B4T3BW902 GLENCORE INTERNATIONAL PLC COMMON STOCK USD.0105 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB10 Sep 2012

70,000.000 0.628713 NHHJ Local 3.886800 0.00 136.04 1.00 272,213.04
Base 6.182153 0.00 216.38 1.59 432,968.68

B63H84900 ROLLS ROYCE HOLDINGS PLC COMMON STOCK GBP.2 01 Jun 2012 EXCHANGE OFFER (NON CASH) GBP/GBB 0.0317 Jul 2012

7,308.000 0.650111 NHHP Local 8.880171 0.00 130.71 326.77 65,353.77
Base 13.659469 0.00 201.06 502.64 100,527.10

B70FPS903 JOHNSON MATTHEY PLC COMMON STOCK GBP1. 06 Aug 2012 REVERSE SPLIT NON CASH GBP/GBB06 Aug 2012

13,955.000 0.594294 NHHJ Local 17.484546 0.00 0.00 0.00 243,996.85
Base 29.420717 0.00 0.00 0.00 410,566.13

POUND STERLING  Total

6,867,154.000 0.00

0.00

20,695.25

32,734.66

122,649.71

193,597.73

25,734,323.58

40,648,999.72

Local

Base

SINGAPORE DOLLAR

615009909 LIAN BENG GROUP LTD COMMON STOCK NPV 05 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC SGD/SG310 Jul 2012

113,000.000 1.263300 NHHV Local 0.380000 0.00 21.47 17.18 42,978.65
Base 0.300799 0.00 17.00 13.60 34,020.94

06 Jul 2012 UBS SECURITIES ASIA LTD SGD/SG311 Jul 2012

40,000.000 1.273050 NHHV Local 0.385000 0.00 7.70 6.16 15,413.86
Base 0.302423 0.00 6.05 4.84 12,107.82

09 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC SGD/SG312 Jul 2012

75,000.000 1.271150 NHHV Local 0.385000 0.00 14.44 11.55 28,900.99
Base 0.302875 0.00 11.36 9.09 22,736.10

10 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC SGD/SG313 Jul 2012
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200,000.000 1.266900 NHHV Local 0.386800 0.00 38.68 30.94 77,429.62
Base 0.305312 0.00 30.53 24.42 61,117.39

13 Jul 2012 UBS SECURITIES ASIA LTD SGD/SG318 Jul 2012

81,000.000 1.265200 NHHV Local 0.395000 0.00 16.00 12.80 32,023.80
Base 0.312204 0.00 12.65 10.12 25,311.26

16 Jul 2012 UBS SECURITIES ASIA LTD SGD/SG319 Jul 2012

131,000.000 1.264900 NHHV Local 0.394300 0.00 25.83 20.66 51,699.79
Base 0.311724 0.00 20.42 16.33 40,872.63

17 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC SGD/SG320 Jul 2012

44,000.000 1.262300 NHHV Local 0.395000 0.00 8.69 6.95 17,395.64
Base 0.312921 0.00 6.88 5.51 13,780.91

18 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S SGD/SG323 Jul 2012

81,000.000 1.258800 NHHV Local 0.392700 0.00 12.72 12.72 31,834.14
Base 0.311964 0.00 10.10 10.10 25,289.28

20 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC SGD/SG325 Jul 2012

98,000.000 1.255650 NHHV Local 0.395000 0.00 19.36 15.49 38,744.85
Base 0.314578 0.00 15.42 12.34 30,856.41

23 Jul 2012 UBS SECURITIES ASIA LTD SGD/SG326 Jul 2012

271,000.000 1.262550 NHHV Local 0.397500 0.00 53.86 43.09 107,819.45
Base 0.314839 0.00 42.66 34.13 85,398.16

24 Jul 2012 UBS SECURITIES ASIA LTD SGD/SG327 Jul 2012

130,000.000 1.261150 NHHV Local 0.390000 0.00 25.35 20.28 50,745.63
Base 0.309242 0.00 20.10 16.08 40,237.58

25 Jul 2012 UBS SECURITIES ASIA LTD SGD/SG330 Jul 2012

52,000.000 1.258300 NHHV Local 0.393100 0.00 10.22 8.18 20,459.60
Base 0.312406 0.00 8.12 6.50 16,259.72

26 Jul 2012 UBS SECURITIES ASIA LTD SGD/SG331 Jul 2012

108,000.000 1.251550 NHHV Local 0.390000 0.00 21.06 16.85 42,157.91
Base 0.311614 0.00 16.83 13.46 33,684.56
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27 Jul 2012 UBS SECURITIES ASIA LTD SGD/SG301 Aug 2012

206,000.000 1.248250 NHHV Local 0.390000 0.00 40.17 32.14 80,412.31
Base 0.312437 0.00 32.18 25.75 64,420.04

30 Jul 2012 UBS SECURITIES ASIA LTD SGD/SG302 Aug 2012

65,000.000 1.247000 NHHV Local 0.385600 0.00 12.53 10.03 25,086.56
Base 0.309222 0.00 10.05 8.04 20,117.53

31 Jul 2012 UBS SECURITIES ASIA LTD SGD/SG303 Aug 2012

57,000.000 1.243800 NHHV Local 0.386400 0.00 11.01 8.81 22,044.62
Base 0.310661 0.00 8.85 7.08 17,723.61

01 Aug 2012 UBS SECURITIES ASIA LTD SGD/SG306 Aug 2012

7,000.000 1.244050 NHHV Local 0.388100 0.00 1.36 1.09 2,719.15
Base 0.311965 0.00 1.09 0.88 2,185.72

02 Aug 2012 UBS SECURITIES ASIA LTD SGD/SG307 Aug 2012

50,800.000 1.250500 NHHV Local 0.390000 0.00 9.91 7.92 19,829.83
Base 0.311875 0.00 7.92 6.33 15,857.52

03 Aug 2012 UBS SECURITIES ASIA LTD SGD/SG308 Aug 2012

27,500.000 1.242350 NHHV Local 0.389500 0.00 5.36 4.29 10,720.90
Base 0.313519 0.00 4.31 3.45 8,629.53

06 Aug 2012 UBS SECURITIES ASIA LTD SGD/SG310 Aug 2012

49,000.000 1.240450 NHHV Local 0.390000 0.00 9.56 7.65 19,127.21
Base 0.314402 0.00 7.71 6.17 15,419.57

08 Aug 2012 UBS SECURITIES ASIA LTD SGD/SG314 Aug 2012

81,000.000 1.244200 NHHV Local 0.390000 0.00 15.80 12.64 31,618.44
Base 0.313454 0.00 12.70 10.16 25,412.67

10 Aug 2012 UBS SECURITIES ASIA LTD SGD/SG315 Aug 2012

195,000.000 1.244750 NHHV Local 0.390000 0.00 38.03 30.42 76,118.45
Base 0.313316 0.00 30.55 24.44 61,151.60

15 Aug 2012 UBS SECURITIES ASIA LTD SGD/SG321 Aug 2012

85,000.000 1.249750 NHHV Local 0.390000 0.00 16.58 13.26 33,179.84

Prepared by State StreetPage 289



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 0.312062 0.00 13.27 10.61 26,549.18

16 Aug 2012 UBS SECURITIES ASIA LTD SGD/SG322 Aug 2012

108,000.000 1.249650 NHHV Local 0.390000 0.00 21.06 16.85 42,157.91
Base 0.312087 0.00 16.85 13.48 33,735.77

17 Aug 2012 UBS SECURITIES ASIA LTD SGD/SG323 Aug 2012

102,700.000 1.253700 NHHV Local 0.395000 0.00 20.28 16.23 40,603.01
Base 0.315067 0.00 16.18 12.95 32,386.54

615009909 Total

2,458,000.000 Local 0.00 477.03 384.18 961,222.16
Base 0.00 379.78 305.86 765,262.04

617520903 DBS GROUP HOLDINGS LTD COMMON STOCK NPV 14 Sep 2012 1 AUTREPAT-STK/$ DIV SGD/SG4OPEN

2,102.000 1.230450 NHHJ Local 14.672559 0.00 0.00 0.00 30,841.72
Base 11.924547 0.00 0.00 0.00 25,065.41

697238004 WING TAI HOLDINGS LTD COMMON STOCK NPV 27 Sep 2012 DEUTSCHE BANK SECURITIES INC SGD/SG3OPEN

176,000.000 1.226750 NHEH Local 1.690100 0.00 297.46 118.98 297,874.04
Base 1.377705 0.00 242.48 96.99 242,815.60

28 Sep 2012 DEUTSCHE BANK SECURITIES INC SGD/SG3OPEN

95,000.000 1.226300 NHEH Local 1.721800 0.00 163.57 65.43 163,800.00
Base 1.404061 0.00 133.38 53.36 133,572.54

697238004 Total

271,000.000 Local 0.00 461.03 184.41 461,674.04
Base 0.00 375.86 150.35 376,388.14

ACI00LNQ6 MAPLETREE COMMERCIAL TRUST REIT NPV 27 Sep 2012 DEUTSCHE BANK SECURITIES INC SGD/SG3OPEN

293,000.000 1.226750 NHEH Local 1.168900 0.00 342.49 136.99 342,967.18
Base 0.952843 0.00 279.18 111.67 279,573.82

SINGAPORE DOLLAR  Total

3,024,102.000 0.00

0.00

1,280.55

1,034.82

705.58

567.88

1,796,705.10

1,446,289.41

Local

Base
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SOUTH AFRICAN RAND

607912904 BARLOWORLD LTD COMMON STOCK ZAR.05 31 Jul 2012 UBS AG ZAR/ZA3 0.0107 Aug 2012

1,747.000 8.236350 NHHJ Local 83.143900 0.00 145.25 363.13 145,760.77
Base 10.094751 0.00 17.64 44.09 17,697.25

611348905 TRUWORTHS INTERNATIONAL LTD COMMON STOCK ZAR. 05 Sep 2012 JP MORGANSECURITIES PLC ZAR/ZA3 0.0112 Sep 2012

10,000.000 8.399400 NHHJ Local 94.853900 0.00 948.54 2,371.35 951,858.89
Base 11.292938 0.00 112.93 282.32 113,324.63

629068909 REMGRO LTD COMMON STOCK ZAR.01 05 Sep 2012 JP MORGANSECURITIES PLC ZAR/ZA3 0.0212 Sep 2012

1,000.000 8.399400 NHHJ Local 145.372700 0.00 145.37 363.43 145,881.50
Base 17.307510 0.00 17.31 43.27 17,368.09

639261908 GROWTHPOINT PROPERTIES LTD UNIT ZAR.05 05 Sep 2012 JP MORGANSECURITIES PLC ZAR/ZA312 Sep 2012

30,000.000 8.399400 NHHJ Local 26.986900 0.00 809.61 4.04 810,420.65
Base 3.212956 0.00 96.39 0.48 96,485.54

651505901 LIBERTY HOLDINGS LTD COMMON STOCK ZAR. 31 Jul 2012 UBS AG ZAR/ZA3 0.0107 Aug 2012

4,822.000 8.236350 NHHJ Local 93.730800 0.00 451.97 1,129.92 453,551.81
Base 11.380138 0.00 54.88 137.19 55,067.09

672872900 REUNERT LTD COMMON STOCK ZAR.1 31 Jul 2012 UBS AG ZAR/ZA3 0.0107 Aug 2012

1,649.000 8.236350 NHHJ Local 77.527600 0.00 127.84 319.61 128,290.46
Base 9.412859 0.00 15.52 38.80 15,576.13

B030GJ908 STANDARD BANK GROUP LTD COMMON STOCK ZAR.1 14 Sep 2012 AUTREPAT-STK/$ DIV ZAR/ZA117 Sep 2012

1,064.000 8.356000 NHHJ Local 111.447443 0.00 0.00 0.00 118,580.08
Base 13.337415 0.00 0.00 0.00 14,191.01

B030GJ908 STANDARD BANK GROUP LTD COMMON STOCK ZAR.1 14 Sep 2012 AUTREPAT-STK/$ DIV ZAR/ZA117 Sep 2012

1,562.000 8.356000 NHIL Local 111.468297 0.00 0.00 0.00 174,113.48
Base 13.339911 0.00 0.00 0.00 20,836.94
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B030GJ908 Total

2,626.000 Local 0.00 0.00 0.00 292,693.56
Base 0.00 0.00 0.00 35,027.95

B06KZ9902 WOOLWORTHS HOLDINGS LTD COMMON STOCK ZAR. 05 Sep 2012 JP MORGANSECURITIES PLC ZAR/ZA3 0.0112 Sep 2012

15,000.000 8.399400 NHHJ Local 60.925300 0.00 913.88 2,284.70 917,078.08
Base 7.253530 0.00 108.80 272.01 109,183.76

B09C0Z907 ASPEN PHARMACARE HOLDINGS LT COMMON STOCK ZAR. 05 Sep 2012 JP MORGANSECURITIES PLC ZAR/ZA3 0.0212 Sep 2012

5,000.000 8.399400 NHHJ Local 144.611900 0.00 723.06 1,807.65 725,590.21
Base 17.216932 0.00 86.08 215.21 86,385.96

B0DR0K902 ABSA GROUP LTD COMMON STOCK ZAR2. 05 Sep 2012 JP MORGANSECURITIES PLC ZAR/ZA3 0.0212 Sep 2012

5,000.000 8.399400 NHHJ Local 139.106200 0.00 695.53 1,738.83 697,965.36
Base 16.561445 0.00 82.81 207.02 83,097.05

SOUTH AFRICAN RAND  Total

76,844.000 0.00

0.00

4,961.05

592.36

10,382.66

1,240.39

5,269,091.29

629,213.45

Local

Base

SOUTH KOREAN WON

609323902 CHEIL WORLDWIDE INC COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.02OPEN

19,230.000 1,116.250000 NHEH Local 23,034.035413 0.00 487,239.00 0.00 443,431,740.00
Base 20.635194 0.00 436.50 0.00 397,251.28

615525904 SAMSUNG FIRE + MARINE INS COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.2102 Aug 2012

100.000 1,130.625000 NHHJ Local 211,905.000000 0.00 23,310.00 0.00 21,213,810.00
Base 187.422886 0.00 20.62 0.00 18,762.91

616216909 LIG INSURANCE CO LTD COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.03OPEN

12,880.000 1,116.250000 NHEH Local 25,482.569876 0.00 361,037.00 0.00 328,576,537.00
Base 22.828730 0.00 323.44 0.00 294,357.48

617507900 KT+G CORP COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.0802 Aug 2012
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100.000 1,130.625000 NHHJ Local 83,558.000000 0.00 9,191.00 0.00 8,364,991.00
Base 73.904256 0.00 8.13 0.00 7,398.55

618953905 CHEIL INDUSTRIES INC COMMON STOCK 05 Sep 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0707 Sep 2012

1,000.000 1,135.950000 NHHJ Local 105,316.500000 0.00 84,253.00 0.00 105,400,753.00
Base 92.712267 0.00 74.17 0.00 92,786.44

619294002 HANSOL PAPER CO LTD COMMON STOCK 12 Sep 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0114 Sep 2012

22,540.000 1,126.425000 NHEG Local 9,067.009805 0.00 326,990.00 0.00 204,697,391.00
Base 8.049368 0.00 290.29 0.00 181,723.05

13 Sep 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0117 Sep 2012

38,960.000 1,128.450000 NHEG Local 9,325.626309 0.00 581,320.00 0.00 363,907,721.00
Base 8.264102 0.00 515.15 0.00 322,484.58

619294002 Total

61,500.000 Local 0.00 908,310.00 0.00 568,605,112.00
Base 0.00 805.44 0.00 504,207.63

621403906 ATLASBX CO LTD COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.03OPEN

10,142.000 1,116.250000 NHEH Local 32,760.539243 0.00 365,484.00 0.00 332,622,873.00
Base 29.348747 0.00 327.42 0.00 297,982.42

28 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.03OPEN

11,913.000 1,111.425000 NHEH Local 33,634.974230 0.00 440,763.00 0.00 401,134,211.00
Base 30.262928 0.00 396.57 0.00 360,918.83

621403906 Total

22,055.000 Local 0.00 806,247.00 0.00 733,757,084.00
Base 0.00 723.99 0.00 658,901.25

622191906 HY LOK CORP COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.02OPEN

14,435.000 1,116.250000 NHEH Local 22,519.759889 0.00 357,581.00 0.00 325,430,315.00
Base 20.174477 0.00 320.34 0.00 291,538.92

28 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.02OPEN

9,577.000 1,111.425000 NHEH Local 22,930.413386 0.00 241,566.00 0.00 219,846,135.00
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Base 20.631544 0.00 217.35 0.00 197,805.64

622191906 Total

24,012.000 Local 0.00 599,147.00 0.00 545,276,450.00
Base 0.00 537.69 0.00 489,344.56

634445902 LG HOUSEHOLD + HEALTH CARE COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.5602 Aug 2012

100.000 1,130.625000 NHHJ Local 576,380.000000 0.00 63,402.00 0.00 57,701,402.00
Base 509.788834 0.00 56.08 0.00 51,034.96

635271901 DAESANG CORPORATION COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.02OPEN

32,000.000 1,116.250000 NHEH Local 23,394.578094 0.00 823,489.00 0.00 749,449,988.00
Base 20.958189 0.00 737.73 0.00 671,399.77

639750900 SHINHAN FINANCIAL GROUP LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.0302 Aug 2012

6,090.000 1,130.625000 NHHJ Local 35,632.266010 0.00 238,701.00 0.00 217,239,201.00
Base 31.515548 0.00 211.12 0.00 192,140.81

640778908 HANJIN TRANSPORTATION CO COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.02OPEN

34,470.000 1,116.250000 NHEH Local 20,552.846388 0.00 779,303.00 0.00 709,235,918.00
Base 18.412404 0.00 698.14 0.00 635,373.72

645026907 SK HYNIX INC COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.0202 Aug 2012

200.000 1,130.625000 NHHJ Local 21,537.500000 0.00 4,738.00 0.00 4,312,238.00
Base 19.049198 0.00 4.19 0.00 3,814.03

646297903 INDUSTRIAL BANK OF KOREA COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.0102 Aug 2012

3,560.000 1,130.625000 NHHJ Local 12,203.651685 0.00 47,790.00 0.00 43,492,790.00
Base 10.793722 0.00 42.27 0.00 38,467.92

649504909 KOREA EXCHANGE BANK COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.0102 Aug 2012

44,760.000 1,130.625000 NHHJ Local 8,058.771202 0.00 396,782.00 0.00 361,107,381.00
Base 7.127714 0.00 350.94 0.00 319,387.40

649573904 KOREA ELECTRIC POWER CORP COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.0202 Aug 2012

100.000 1,130.625000 NHHJ Local 25,160.000000 0.00 2,768.00 0.00 2,518,768.00
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Base 22.253179 0.00 2.45 0.00 2,227.77

653703009 LG CORP COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.0602 Aug 2012

100.000 1,130.625000 NHHJ Local 57,899.000000 0.00 6,369.00 0.00 5,796,269.00
Base 51.209729 0.00 5.63 0.00 5,126.61

656039906 NHN CORP COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.2602 Aug 2012

100.000 1,130.625000 NHHJ Local 271,380.000000 0.00 29,852.00 0.00 27,167,852.00
Base 240.026534 0.00 26.40 0.00 24,029.06

676523905 SAMSUNG ENGINEERING CO LTD COMMON STOCK 05 Sep 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.1407 Sep 2012

500.000 1,135.950000 NHHJ Local 196,651.000000 0.00 78,660.00 0.00 98,404,160.00
Base 173.115894 0.00 69.25 0.00 86,627.19

676783905 SAJO INDUSTRIES CO LTD COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.06OPEN

8,245.000 1,116.250000 NHEH Local 63,077.334021 0.00 572,080.00 0.00 520,644,699.00
Base 56.508250 0.00 512.50 0.00 466,423.02

677160004 SAMSUNG C+T CORP COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.0602 Aug 2012

100.000 1,130.625000 NHHJ Local 64,363.000000 0.00 7,080.00 0.00 6,443,380.00
Base 56.926921 0.00 6.26 0.00 5,698.95

677168908 SAMSUNG ELECTRO MECHANICS CO COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.1002 Aug 2012

100.000 1,130.625000 NHHJ Local 105,270.000000 0.00 11,580.00 0.00 10,538,580.00
Base 93.107794 0.00 10.24 0.00 9,321.02

677172009 SAMSUNG ELECTRONICS CO LTD COMMON STOCK 19 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 1.1523 Jul 2012

2,585.000 1,139.175000 NHIL Local 1,192,217.259188 0.00 3,390,070.00 0.00 3,085,271,685.00
Base 1,046.561994 0.00 2,975.90 0.00 2,708,338.65

677221905 SAMSUNG HEAVY INDUSTRIES COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.0402 Aug 2012

100.000 1,130.625000 NHHJ Local 38,450.000000 0.00 4,230.00 0.00 3,849,230.00
Base 34.007739 0.00 3.74 0.00 3,404.52

678213901 SINDOH CO LTD COMMON STOCK 05 Jul 2012 CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR3 0.0309 Jul 2012

332.000 1,135.075000 NHHV Local 63,110.283133 0.00 10,470.00 0.00 20,963,084.00
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Base 55.600100 0.00 9.22 0.00 18,468.46

06 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S KRW/KR3 0.0210 Jul 2012

576.000 1,137.850000 NHHV Local 62,497.039931 0.00 14,399.00 0.00 36,012,694.00
Base 54.925553 0.00 12.65 0.00 31,649.77

09 Jul 2012 CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR3 0.0311 Jul 2012

722.000 1,141.325000 NHHV Local 62,837.412742 0.00 22,680.00 0.00 45,391,292.00
Base 55.056546 0.00 19.87 0.00 39,770.70

10 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0312 Jul 2012

848.000 1,143.725000 NHHV Local 63,907.925708 0.00 27,100.00 0.00 54,221,021.00
Base 55.877003 0.00 23.69 0.00 47,407.39

11 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0313 Jul 2012

393.000 1,140.900000 NHHV Local 63,561.745547 0.00 12,490.00 0.00 24,992,256.00
Base 55.711934 0.00 10.95 0.00 21,905.74

12 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0316 Jul 2012

679.000 1,151.400000 NHHV Local 63,261.543446 0.00 21,480.00 0.00 42,976,068.00
Base 54.943150 0.00 18.66 0.00 37,325.05

13 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0317 Jul 2012

411.000 1,150.300000 NHHV Local 62,212.756691 0.00 12,780.00 0.00 25,582,223.00
Base 54.083940 0.00 11.11 0.00 22,239.61

16 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0318 Jul 2012

416.000 1,146.950000 NHHV Local 61,510.826923 0.00 12,790.00 0.00 25,601,294.00
Base 53.629911 0.00 11.15 0.00 22,321.19

17 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0319 Jul 2012

380.000 1,143.650000 NHHV Local 61,687.805263 0.00 11,720.00 0.00 23,453,086.00
Base 53.939409 0.00 10.25 0.00 20,507.22

18 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0320 Jul 2012

580.000 1,142.450000 NHHV Local 61,539.074138 0.00 17,850.00 0.00 35,710,513.00
Base 53.865880 0.00 15.62 0.00 31,257.83

19 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0323 Jul 2012
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950.000 1,139.175000 NHHV Local 62,466.446316 0.00 29,670.00 0.00 59,372,794.00
Base 54.834811 0.00 26.05 0.00 52,119.12

20 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0324 Jul 2012

444.000 1,141.200000 NHHV Local 62,031.351351 0.00 13,770.00 0.00 27,555,690.00
Base 54.356249 0.00 12.07 0.00 24,146.24

23 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0325 Jul 2012

375.000 1,146.650000 NHHV Local 61,506.816000 0.00 11,530.00 0.00 23,076,586.00
Base 53.640445 0.00 10.06 0.00 20,125.22

24 Jul 2012 DONGWON SECURITIES KRW/KR3 0.0326 Jul 2012

416.000 1,146.175000 NHHV Local 62,682.038462 0.00 13,034.00 0.00 26,088,762.00
Base 54.688018 0.00 11.37 0.00 22,761.59

25 Jul 2012 DONGWON SECURITIES KRW/KR3 0.0327 Jul 2012

134.000 1,151.000000 NHHV Local 61,755.656716 0.00 4,134.00 0.00 8,279,392.00
Base 53.653915 0.00 3.59 0.00 7,193.22

26 Jul 2012 DONGWON SECURITIES KRW/KR3 0.0330 Jul 2012

475.000 1,146.850000 NHHV Local 61,802.206316 0.00 14,678.00 0.00 29,370,726.00
Base 53.888657 0.00 12.80 0.00 25,609.91

27 Jul 2012 DONGWON SECURITIES KRW/KR3 0.0331 Jul 2012

124.000 1,138.275000 NHHV Local 62,183.895161 0.00 3,855.00 0.00 7,714,658.00
Base 54.629940 0.00 3.39 0.00 6,777.50

30 Jul 2012 DONGWON SECURITIES KRW/KR3 0.0301 Aug 2012

190.000 1,137.575000 NHHV Local 64,200.000000 0.00 6,099.00 0.00 12,204,099.00
Base 56.435839 0.00 5.36 0.00 10,728.17

03 Aug 2012 DONGWON SECURITIES KRW/KR3 0.0307 Aug 2012

834.000 1,134.775000 NHHV Local 64,194.099520 0.00 26,767.00 0.00 53,564,646.00
Base 56.569892 0.00 23.59 0.00 47,202.88

06 Aug 2012 DONGWON SECURITIES KRW/KR3 0.0308 Aug 2012

354.000 1,129.150000 NHHV Local 62,557.833333 0.00 11,070.00 0.00 22,156,543.00
Base 55.402589 0.00 9.80 0.00 19,622.32
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07 Aug 2012 DONGWON SECURITIES KRW/KR3 0.0309 Aug 2012

389.000 1,128.850000 NHHV Local 62,271.460154 0.00 12,108.00 0.00 24,235,706.00
Base 55.163627 0.00 10.73 0.00 21,469.38

08 Aug 2012 DONGWON SECURITIES KRW/KR3 0.0310 Aug 2012

630.000 1,128.250000 NHHV Local 65,049.333333 0.00 20,488.00 0.00 41,001,568.00
Base 57.655071 0.00 18.16 0.00 36,340.85

09 Aug 2012 DONGWON SECURITIES KRW/KR3 0.0313 Aug 2012

420.000 1,125.550000 NHHV Local 65,382.700000 0.00 13,730.00 0.00 27,474,464.00
Base 58.089556 0.00 12.20 0.00 24,409.81

10 Aug 2012 DONGWON SECURITIES KRW/KR3 0.0314 Aug 2012

699.000 1,130.400000 NHHV Local 65,562.270386 0.00 22,914.00 0.00 45,850,941.00
Base 57.999178 0.00 20.27 0.00 40,561.70

13 Aug 2012 DONGWON SECURITIES KRW/KR3 0.0316 Aug 2012

1,629.000 1,131.100000 NHHV Local 66,025.000000 0.00 53,774.00 0.00 107,608,499.00
Base 58.372381 0.00 47.54 0.00 95,136.15

678213901 Total

13,400.000 Local 0.00 421,380.00 0.00 850,458,605.00
Base 0.00 370.15 0.00 747,057.02

698833902 YUHAN CORPORATION COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.15OPEN

4,512.000 1,116.250000 NHEH Local 155,298.154920 0.00 770,776.00 0.00 701,476,051.00
Base 139.124887 0.00 690.50 0.00 628,421.99

ACI00M683 E MART CO LTD COMMON STOCK 05 Sep 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.1707 Sep 2012

700.000 1,135.950000 NHHJ Local 245,955.714286 0.00 137,735.00 0.00 172,306,735.00
Base 216.519842 0.00 121.25 0.00 151,685.14

B01VZN902 LG DISPLAY CO LTD COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.0202 Aug 2012

100.000 1,130.625000 NHHJ Local 24,255.000000 0.00 2,668.00 0.00 2,428,168.00
Base 21.452736 0.00 2.36 0.00 2,147.63

B05KY5902 ABLE C+C COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.08OPEN
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4,958.000 1,116.250000 NHEH Local 85,673.941105 0.00 467,249.00 0.00 425,238,649.00
Base 76.751571 0.00 418.59 0.00 380,952.88

B0YCFG905 MERITZ FIRE + MARINE INSURAN COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.01OPEN

18,940.000 1,116.250000 NHEH Local 12,322.571278 0.00 256,728.00 0.00 233,646,228.00
Base 11.039258 0.00 229.99 0.00 209,313.53

B12C0T906 SAMSUNG LIFE INSURANCE CO LT COMMON STOCK 31 Jul 2012 LOOP CAPITAL MARKETS LLC KRW/KR3 0.0902 Aug 2012

100.000 1,130.625000 NHHJ Local 93,039.000000 0.00 10,234.00 0.00 9,314,134.00
Base 82.289884 0.00 9.05 0.00 8,238.04

B1747D907 LUMENS CO LTD COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.01OPEN

100,752.000 1,116.250000 NHEH Local 7,419.699202 0.00 822,304.00 0.00 748,371,838.00
Base 6.646987 0.00 736.67 0.00 670,433.90

B232R2905 COM2US CORP COMMON STOCK 19 Jul 2012 NOMURA FINANCIAL AND INVESTMENT KRW/KR3 0.0623 Jul 2012

13,000.000 1,139.175000 NHEG Local 39,715.352923 0.00 826,070.00 0.00 517,125,658.00
Base 34.863259 0.00 725.15 0.00 453,947.51

B2QQNB901 SUPREMA INC COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.02OPEN

22,001.000 1,116.250000 NHEH Local 18,452.043089 0.00 446,560.00 0.00 406,409,960.00
Base 16.530386 0.00 400.05 0.00 364,085.07

B3BDFS906 POONGSAN CORP COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.03OPEN

21,960.000 1,116.250000 NHEH Local 33,801.525501 0.00 816,510.00 0.00 743,098,010.00
Base 30.281322 0.00 731.48 0.00 665,709.30

B3KT2S905 HANSAE CO LTD COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.01OPEN

43,260.000 1,116.250000 NHEH Local 14,321.049399 0.00 681,482.00 0.00 620,210,079.00
Base 12.829608 0.00 610.51 0.00 555,619.33

B4TSY2908 HUMAX CO LTD COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.01OPEN

25,896.000 1,116.250000 NHEH Local 9,538.710110 0.00 271,716.00 0.00 247,286,153.00
Base 8.545317 0.00 243.42 0.00 221,532.95

28 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.01OPEN
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47,582.000 1,111.425000 NHEH Local 9,952.084507 0.00 520,895.00 0.00 474,060,980.00
Base 8.954346 0.00 468.67 0.00 426,534.39

B4TSY2908 Total

73,478.000 Local 0.00 792,611.00 0.00 721,347,133.00
Base 0.00 712.09 0.00 648,067.34

B56MGL901 HYUNDAI HY COMMUNICATIONS + COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3OPEN

84,930.000 1,116.250000 NHEH Local 4,156.486094 0.00 388,312.00 0.00 353,398,676.00
Base 3.723616 0.00 347.87 0.00 316,594.56

28 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3OPEN

65,950.000 1,111.425000 NHEH Local 4,343.377195 0.00 315,091.00 0.00 286,760,817.00
Base 3.907935 0.00 283.50 0.00 258,011.85

B56MGL901 Total

150,880.000 Local 0.00 703,403.00 0.00 640,159,493.00
Base 0.00 631.37 0.00 574,606.41

SOUTH KOREAN WON  Total

742,028.000 0.00

0.00

16,891,338.00

15,032.03

0.00

0.00

15,449,390,759.00

13,746,110.59

Local

Base

SWEDISH KRONA

504856907 SWEDISH MATCH AB COMMON STOCK NPV 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH SEK/SE1 0.0210 Sep 2012

3,000.000 6.726300 NHHJ Local 274.745000 0.00 412.12 0.00 824,647.12
Base 40.846379 0.00 61.27 0.00 122,600.41

724037908 BILLERUD AKTIEBOLAG COMMON STOCK NPV 22 Aug 2012 LOOP CAPITAL MARKETS LLC SEK/SE127 Aug 2012

13,560.000 6.670700 NHEH Local 54.672400 0.00 370.68 0.00 741,728.42
Base 8.195901 0.00 55.57 0.00 111,191.99

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE128 Aug 2012

161.000 6.604550 NHEH Local 55.125031 0.00 3.11 0.00 8,878.24
Base 8.346523 0.00 0.47 0.00 1,344.26
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724037908 Total

13,721.000 Local 0.00 373.79 0.00 750,606.66
Base 0.00 56.04 0.00 112,536.25

769835901 GETINGE AB B SHS COMMON STOCK NPV 20 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.0325 Jul 2012

15,602.000 6.928950 NHEB Local 188.174000 0.00 3,523.07 0.00 2,939,413.82
Base 27.157650 0.00 508.46 0.00 424,222.11

23 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.0326 Jul 2012

27,652.000 6.968500 NHEB Local 184.453500 0.00 6,120.61 0.00 5,106,628.79
Base 26.469613 0.00 878.33 0.00 732,816.07

24 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.0327 Jul 2012

19,788.000 6.980350 NHEB Local 184.937100 0.00 4,391.45 0.00 3,663,926.78
Base 26.493958 0.00 629.12 0.00 524,891.56

25 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.0330 Jul 2012

7,598.000 6.979750 NHEB Local 186.577401 0.00 1,701.14 0.00 1,419,316.23
Base 26.731244 0.00 243.73 0.00 203,347.72

26 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.0331 Jul 2012

4,503.000 6.872150 NHEB Local 188.840000 0.00 1,020.42 0.00 851,366.94
Base 27.479028 0.00 148.49 0.00 123,886.55

27 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.0301 Aug 2012

6,375.000 6.853250 NHEB Local 191.667900 0.00 1,466.26 0.00 1,223,349.12
Base 27.967446 0.00 213.95 0.00 178,506.42

30 Jul 2012 JOH BERENBERG GOSSLER AND CO SEK/SE1 0.04

8,505.000 6.796750 NHEB Local 193.771600 0.00 2,472.04 0.00 1,650,499.50
Base 28.509449 0.00 363.71 0.00 242,836.58

30 Jul 2012 JOH BERENBERG GOSSLER AND CO SEK/SE1 0.04CANCEL

-8,505.000 6.796750 NHEB Local 193.771600 0.00 -2,472.04 0.00 -1,650,499.50
Base 28.509449 0.00 -363.71 0.00 -242,836.58

31 Jul 2012 JOH BERENBERG GOSSLER AND CO SEK/SE1 0.04

8,176.000 6.787700 NHEB Local 193.887400 0.00 2,377.83 0.00 1,587,601.21

Prepared by State StreetPage 301



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 28.564521 0.00 350.31 0.00 233,893.84

31 Jul 2012 JOH BERENBERG GOSSLER AND CO SEK/SE1 0.04CANCEL

-8,176.000 6.787700 NHEB Local 193.887400 0.00 -2,377.83 0.00 -1,587,601.21
Base 28.564521 0.00 -350.31 0.00 -233,893.84

01 Aug 2012 JOH BERENBERG GOSSLER AND CO SEK/SE1 0.04

17,131.000 6.760600 NHEB Local 193.668700 0.00 4,976.60 0.00 3,322,715.10
Base 28.646673 0.00 736.12 0.00 491,482.28

01 Aug 2012 JOH BERENBERG GOSSLER AND CO SEK/SE1 0.04CANCEL

-17,131.000 6.760600 NHEB Local 193.668700 0.00 -4,976.60 0.00 -3,322,715.10
Base 28.646673 0.00 -736.12 0.00 -491,482.28

30 Jul 2012 CEDEL BANK SEK/SE1 0.0402 Aug 2012

8,505.000 6.796750 NHEB Local 193.771600 0.00 2,472.04 0.00 1,650,499.50
Base 28.509449 0.00 363.71 0.00 242,836.58

31 Jul 2012 CEDEL BANK SEK/SE1 0.0403 Aug 2012

8,176.000 6.787700 NHEB Local 193.887400 0.00 2,377.83 0.00 1,587,601.21
Base 28.564521 0.00 350.31 0.00 233,893.84

01 Aug 2012 CEDEL BANK SEK/SE1 0.0406 Aug 2012

17,131.000 6.760600 NHEB Local 193.668700 0.00 4,976.60 0.00 3,322,715.10
Base 28.646673 0.00 736.12 0.00 491,482.28

769835901 Total

115,330.000 Local 0.00 28,049.42 0.00 21,764,817.49
Base 0.00 4,072.22 0.00 3,155,883.13

B0M42T902 ELEKTA AB B SHS COMMON STOCK NPV 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH SEK/SE1 0.0210 Sep 2012

1,500.000 6.726300 NHHJ Local 323.938700 0.00 242.95 0.00 486,151.00
Base 48.160014 0.00 36.12 0.00 72,276.14

B1XFTL901 HEXAGON AB B SHS COMMON STOCK SEK2. 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH SEK/SE1 0.0110 Sep 2012

4,000.000 6.726300 NHHJ Local 132.170200 0.00 264.34 0.00 528,945.14
Base 19.649763 0.00 39.30 0.00 78,638.35
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SWEDISH KRONA  Total

137,551.000 0.00

0.00

29,342.62

4,264.95

0.00

0.00

24,355,167.41

3,541,934.28

Local

Base

SWISS FRANC

461275901 OC OERLIKON CORP AG REG COMMON STOCK CHF1. 11 Jul 2012 NOMURA INTERNATIONAL PLC CHF/CH416 Jul 2012

106,400.000 0.980750 NHHV Local 7.884900 0.00 419.48 0.00 839,372.84
Base 8.039664 0.00 427.71 0.00 855,847.91

482477007 SGS SA REG COMMON STOCK CHF1. 19 Jul 2012 1 CREDIT SUISSE SECURITIES (USA) LLC CHF/CH4 0.5925 Jul 2012

397.000 0.979900 NHHP Local 1,939.179100 0.00 230.96 0.00 770,085.06
Base 1,978.956118 0.00 235.70 0.00 785,881.27

20 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC CHF/CH4 0.59

411.000 0.986300 NHHP Local 1,944.018400 0.00 239.70 0.00 799,231.26
Base 1,971.021393 0.00 243.03 0.00 810,332.82

20 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC CHF/CH4 0.59CANCEL

-411.000 0.986300 NHHP Local 1,944.018400 0.00 -239.70 0.00 -799,231.26
Base 1,971.021393 0.00 -243.03 0.00 -810,332.82

20 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC CHF/CH4 0.5925 Jul 2012

420.000 0.986300 NHHP Local 1,944.018405 0.00 244.95 0.00 816,732.68
Base 1,971.021398 0.00 248.35 0.00 828,077.34

23 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC CHF/CH4 0.5826 Jul 2012

249.000 0.990550 NHHP Local 1,905.204300 0.00 142.32 0.00 474,538.19
Base 1,923.380243 0.00 143.68 0.00 479,065.36

23 Aug 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 3.0028 Aug 2012

187.000 0.954350 NHHP Local 1,911.101400 0.00 536.06 0.00 357,912.02
Base 2,002.516268 0.00 561.70 0.00 375,032.24

24 Aug 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 3.0029 Aug 2012

259.000 0.958150 NHHP Local 1,918.909382 0.00 745.50 0.00 497,743.03
Base 2,002.723354 0.00 778.06 0.00 519,483.41
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27 Aug 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 3.0330 Aug 2012

203.000 0.959700 NHHP Local 1,935.701000 0.00 589.42 0.00 393,536.72
Base 2,016.985516 0.00 614.17 0.00 410,062.23

28 Aug 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 3.0231 Aug 2012

406.000 0.955850 NHHP Local 1,921.873400 0.00 1,170.42 0.00 781,451.02
Base 2,010.643302 0.00 1,224.48 0.00 817,545.66

29 Aug 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 3.0103 Sep 2012

203.000 0.957800 NHHP Local 1,918.922217 0.00 584.31 0.00 390,125.52
Base 2,003.468592 0.00 610.05 0.00 407,314.18

30 Aug 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 2.9904 Sep 2012

68.000 0.960900 NHHP Local 1,916.157059 0.00 195.45 0.00 130,494.13
Base 1,994.127442 0.00 203.40 0.00 135,804.07

03 Sep 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 3.0306 Sep 2012

66.000 0.953300 NHHP Local 1,927.129600 0.00 190.79 0.00 127,381.34
Base 2,021.535298 0.00 200.14 0.00 133,621.46

04 Sep 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 3.0107 Sep 2012

65.000 0.955800 NHHP Local 1,920.248500 0.00 187.22 0.00 125,003.37
Base 2,009.048441 0.00 195.88 0.00 130,784.02

05 Sep 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 3.0110 Sep 2012

62.000 0.954900 NHHP Local 1,918.221935 0.00 178.39 0.00 119,108.15
Base 2,008.819704 0.00 186.82 0.00 124,733.64

06 Sep 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 3.0511 Sep 2012

70.000 0.953750 NHHP Local 1,937.048000 0.00 203.39 0.00 135,796.75
Base 2,030.980865 0.00 213.25 0.00 142,381.91

07 Sep 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 3.0812 Sep 2012

61.000 0.945400 NHHP Local 1,943.618200 0.00 177.84 0.00 118,738.55
Base 2,055.868627 0.00 188.11 0.00 125,596.10
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482477007 Total

2,716.000 Local 0.00 5,377.02 0.00 5,238,646.53
Base 0.00 5,603.79 0.00 5,415,382.89

597863901 KOMAX HOLDING AG REG COMMON STOCK CHF.1 11 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0316 Jul 2012

262.000 0.980750 NHHV Local 77.507519 0.00 8.12 0.00 20,315.09
Base 79.028824 0.00 8.28 0.00 20,713.83

12 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0317 Jul 2012

691.000 0.984250 NHHV Local 74.883893 0.00 20.70 0.00 51,765.47
Base 76.082187 0.00 21.03 0.00 52,593.82

13 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0318 Jul 2012

161.000 0.981750 NHHV Local 73.000000 0.00 4.70 0.00 11,757.70
Base 74.357016 0.00 4.79 0.00 11,976.27

16 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0319 Jul 2012

576.000 0.979150 NHHV Local 74.010800 0.00 17.05 0.00 42,647.27
Base 75.586784 0.00 17.41 0.00 43,555.40

17 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0320 Jul 2012

63.000 0.981600 NHHV Local 74.600000 0.00 1.88 0.00 4,701.68
Base 75.998370 0.00 1.92 0.00 4,789.81

18 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0323 Jul 2012

500.000 0.979550 NHHV Local 74.149500 0.00 14.83 0.00 37,089.58
Base 75.697514 0.00 15.14 0.00 37,863.90

19 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0324 Jul 2012

146.000 0.979900 NHHV Local 74.167534 0.00 4.33 0.00 10,832.79
Base 75.688880 0.00 4.42 0.00 11,055.00

20 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0325 Jul 2012

432.000 0.986300 NHHV Local 73.513500 0.00 12.70 0.00 31,770.53
Base 74.534624 0.00 12.88 0.00 32,211.83

23 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0326 Jul 2012

532.000 0.990550 NHHV Local 71.669400 0.00 15.25 0.00 38,143.37
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Base 72.353137 0.00 15.40 0.00 38,507.26

24 Jul 2012 3 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.0330 Jul 2012

1,000.000 0.995750 NHHV Local 70.875000 0.00 28.35 0.00 70,903.35
Base 71.177504 0.00 28.47 0.00 71,205.98

24 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0327 Jul 2012

359.000 0.995750 NHHV Local 70.776000 0.00 10.17 0.00 25,418.75
Base 71.078082 0.00 10.21 0.00 25,527.24

25 Jul 2012 1 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.0331 Jul 2012

2,100.000 0.989800 NHHV Local 71.375000 0.00 59.96 0.00 149,947.46
Base 72.110527 0.00 60.58 0.00 151,492.69

26 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.0331 Jul 2012

918.000 0.977900 NHHV Local 72.975000 0.00 26.80 0.00 67,017.85
Base 74.624195 0.00 27.41 0.00 68,532.42

31 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0306 Aug 2012

320.000 0.975350 NHHV Local 72.429600 0.00 9.27 0.00 23,186.74
Base 74.260112 0.00 9.50 0.00 23,772.74

03 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0308 Aug 2012

52.000 0.969850 NHHV Local 72.300000 0.00 1.50 0.00 3,761.10
Base 74.547610 0.00 1.55 0.00 3,878.02

07 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0310 Aug 2012

151.000 0.967250 NHHV Local 69.793311 0.00 4.21 0.00 10,543.00
Base 72.156434 0.00 4.35 0.00 10,899.97

08 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0313 Aug 2012

78.000 0.971450 NHHV Local 70.000000 0.00 2.18 0.00 5,462.18
Base 72.057234 0.00 2.24 0.00 5,622.71

14 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0317 Aug 2012

318.000 0.974250 NHHV Local 68.508208 0.00 8.71 0.00 21,794.32
Base 70.318920 0.00 8.94 0.00 22,370.36

11 Sep 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0314 Sep 2012
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6.000 0.938800 NHHV Local 69.658333 0.00 0.17 0.00 418.12
Base 74.199332 0.00 0.18 0.00 445.38

14 Sep 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0319 Sep 2012

20.000 0.925150 NHHV Local 73.779000 0.00 0.59 0.00 1,476.17
Base 79.748149 0.00 0.64 0.00 1,595.60

17 Sep 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0320 Sep 2012

382.000 0.926700 NHHV Local 73.329300 0.00 11.21 0.00 28,023.00
Base 79.129492 0.00 12.10 0.00 30,239.56

597863901 Total

9,067.000 Local 0.00 262.68 0.00 656,975.52
Base 0.00 267.44 0.00 668,849.79

710306903 NOVARTIS AG REG COMMON STOCK CHF.5 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.0206 Aug 2012

6,399.000 0.975350 NHHJ Local 57.122900 0.00 127.94 0.00 365,657.38
Base 58.566566 0.00 131.17 0.00 374,898.63

31 Jul 2012 INTERNAL SWAP CHF/CH406 Aug 2012

2,496.000 0.975350 NHHJ Local 57.300000 0.00 0.00 0.00 143,020.80
Base 58.748142 0.00 0.00 0.00 146,635.36

710306903 Total

8,895.000 Local 0.00 127.94 0.00 508,678.18
Base 0.00 131.17 0.00 521,533.99

710889908 ABB LTD REG COMMON STOCK CHF1. 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.0106 Aug 2012

26,261.000 0.975350 NHHJ Local 17.089500 0.00 157.08 0.00 448,944.44
Base 17.521403 0.00 161.05 0.00 460,290.60

31 Jul 2012 INTERNAL SWAP CHF/CH406 Aug 2012

5,724.000 0.975350 NHHJ Local 17.080000 0.00 0.00 0.00 97,765.92
Base 17.511662 0.00 0.00 0.00 100,236.76

710889908 Total

31,985.000 Local 0.00 157.08 0.00 546,710.36
Base 0.00 161.05 0.00 560,527.36
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711038901 ROCHE HOLDING AG GENUSSCHEIN COMMON STOCK NPV 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.0606 Aug 2012

2,538.000 0.975350 NHHJ Local 170.397301 0.00 151.36 0.00 432,619.71
Base 174.703748 0.00 155.19 0.00 443,553.30

31 Jul 2012 INTERNAL SWAP CHF/CH406 Aug 2012

921.000 0.975350 NHHJ Local 173.300000 0.00 0.00 0.00 159,609.30
Base 177.679807 0.00 0.00 0.00 163,643.10

711038901 Total

3,459.000 Local 0.00 151.36 0.00 592,229.01
Base 0.00 155.19 0.00 607,196.40

717158901 CREDIT SUISSE GROUP AG REG COMMON STOCK CHF.04 31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.0106 Aug 2012

4,144.000 0.975350 NHHJ Local 16.737100 0.00 24.28 0.00 69,382.82
Base 17.160096 0.00 24.89 0.00 71,136.33

31 Jul 2012 INTERNAL SWAP CHF/CH406 Aug 2012

1,754.000 0.975350 NHHJ Local 16.660000 0.00 0.00 0.00 29,221.64
Base 17.081048 0.00 0.00 0.00 29,960.16

717158901 Total

5,898.000 Local 0.00 24.28 0.00 98,604.46
Base 0.00 24.89 0.00 101,096.49

738572908 NOBEL BIOCARE HOLDING AG REG COMMON STOCK CHF.4 20 Jul 2012 SANFORD CBERNSTEIN CO LLC CHF/CH4 0.0125 Jul 2012

152,860.000 0.986300 NHEB Local 9.113500 0.00 2,089.63 0.00 1,395,179.24
Base 9.240089 0.00 2,118.66 0.00 1,414,558.69

23 Jul 2012 SANFORD CBERNSTEIN CO LLC CHF/CH4 0.0126 Jul 2012

180,000.000 0.990550 NHEB Local 8.892200 0.00 2,400.89 0.00 1,602,996.89
Base 8.977033 0.00 2,423.79 0.00 1,618,289.73

738572908 Total

332,860.000 Local 0.00 4,490.52 0.00 2,998,176.13
Base 0.00 4,542.45 0.00 3,032,848.42

739176907 SIEGFRIED HOLDING AG REG COMMON STOCK CHF2. 23 Aug 2012 UBS AG CHF/CH4 0.2028 Aug 2012
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1,787.000 0.954350 NHEG Local 119.712501 0.00 342.28 0.00 214,268.52
Base 125.438781 0.00 358.65 0.00 224,517.76

27 Aug 2012 UBS AG CHF/CH4 0.2030 Aug 2012

3,413.000 0.959600 NHEG Local 120.478000 0.00 657.91 0.00 411,849.32
Base 125.550229 0.00 685.61 0.00 429,188.54

739176907 Total

5,200.000 Local 0.00 1,000.19 0.00 626,117.84
Base 0.00 1,044.26 0.00 653,706.30

743780900 SWISS LIFE HOLDING AG REG COMMON STOCK CHF5.1 22 Aug 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0627 Aug 2012

2,468.000 0.962950 NHEH Local 107.516001 0.00 132.67 0.00 265,482.16
Base 111.652735 0.00 137.77 0.00 275,696.72

B00ZC7904 KARDEX AG REG COMMON STOCK CHF11. 12 Sep 2012 DIRECT ACCESS PARTNERS, LLC CHF/CH4 0.0417 Sep 2012

13,478.000 0.937650 NHEG Local 23.236700 0.00 501.10 0.00 313,685.34
Base 24.781848 0.00 534.42 0.00 334,544.17

13 Sep 2012 DIRECT ACCESS PARTNERS, LLC CHF/CH4 0.0418 Sep 2012

14,622.000 0.939600 NHEG Local 23.436400 0.00 548.30 0.00 343,235.34
Base 24.942954 0.00 583.55 0.00 365,299.43

B00ZC7904 Total

28,100.000 Local 0.00 1,049.40 0.00 656,920.68
Base 0.00 1,117.97 0.00 699,843.60

B01138906 AMS AG COMMON STOCK NPV 23 Aug 2012 UBS AG CHF/CH4 0.1428 Aug 2012

7,500.000 0.954350 NHEG Local 82.712100 0.00 992.55 0.00 621,333.30
Base 86.668518 0.00 1,040.03 0.00 651,053.91

B01287901 PSP SWISS PROPERTY AG REG COMMON STOCK CHF.1 02 Jul 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0405 Jul 2012

4,871.000 0.954500 NHEH Local 83.915600 0.00 204.38 0.00 408,957.27
Base 87.915767 0.00 214.12 0.00 428,451.83

22 Aug 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0527 Aug 2012

4,123.000 0.962950 NHEH Local 88.800900 0.00 183.06 0.00 366,309.17
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Base 92.217561 0.00 190.10 0.00 380,403.11

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.0328 Aug 2012

1,241.000 0.954350 NHEH Local 88.770701 0.00 38.56 0.00 110,203.00
Base 93.016924 0.00 40.40 0.00 115,474.41

B01287901 Total

10,235.000 Local 0.00 426.00 0.00 885,469.44
Base 0.00 444.62 0.00 924,329.35

B0BV7Y908 VAUDOISE ASSURANCES HOL CL B COMMON STOCK CHF25. 19 Jul 2012 UBS AG CHF/CH4 0.4424 Jul 2012

476.000 0.979900 NHEG Local 272.112800 0.00 207.24 0.00 129,732.93
Base 277.694459 0.00 211.49 0.00 132,394.05

20 Jul 2012 UBS AG CHF/CH4 0.4425 Jul 2012

1,224.000 0.986300 NHEG Local 271.915596 0.00 532.52 0.00 333,357.21
Base 275.692584 0.00 539.92 0.00 337,987.64

B0BV7Y908 Total

1,700.000 Local 0.00 739.76 0.00 463,090.14
Base 0.00 751.41 0.00 470,381.69

B18YFJ908 UBS AG REG COMMON STOCK CHF.1 18 Jul 2012 J.P. MORGAN CLEARING CORP. CHF/CH4 0.0223 Jul 2012

41,148.000 0.979550 NHHP Local 10.468300 0.00 646.12 0.00 431,395.73
Base 10.686846 0.00 659.61 0.00 440,401.95

19 Jul 2012 J.P. MORGAN CLEARING CORP. CHF/CH4 0.0224 Jul 2012

59,412.000 0.979900 NHHP Local 10.514500 0.00 937.03 0.00 625,624.50
Base 10.730177 0.00 956.25 0.00 638,457.50

03 Aug 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 0.0208 Aug 2012

124,448.000 0.969850 NHHP Local 10.484300 0.00 1,957.12 0.00 1,306,707.29
Base 10.810228 0.00 2,017.96 0.00 1,347,329.27

21 Aug 2012 SOCIETE GENERALE LONDON BRANCH CHF/CH4 0.0224 Aug 2012

51,674.000 0.963000 NHHP Local 10.850000 0.00 840.99 0.00 561,503.89
Base 11.266874 0.00 873.30 0.00 583,077.77
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22 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX CHF/CH4 0.0127 Aug 2012

42,230.000 0.962950 NHHP Local 10.997700 0.00 464.43 0.00 464,897.30
Base 11.420842 0.00 482.30 0.00 482,784.46

23 Aug 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX CHF/CH4 0.0128 Aug 2012

12,983.000 0.954400 NHHP Local 11.099600 0.00 144.11 0.00 144,250.22
Base 11.629925 0.00 151.00 0.00 151,142.31

06 Sep 2012 SOCIETE GENERALE LONDON BRANCH CHF/CH4 0.0211 Sep 2012

40,358.000 0.953750 NHHP Local 11.347200 0.00 686.93 0.00 458,637.23
Base 11.897457 0.00 720.24 0.00 480,877.83

07 Sep 2012 MORGAN STANLEY CO INCORPORATED CHF/CH4 0.0212 Sep 2012

75,789.000 0.945400 NHHP Local 11.691100 0.00 1,329.09 0.00 887,385.87
Base 12.366300 0.00 1,405.85 0.00 938,635.36

B18YFJ908 Total

448,042.000 Local 0.00 7,005.82 0.00 4,880,402.03
Base 0.00 7,266.51 0.00 5,062,706.45

B39VJC900 ARYZTA AG COMMON STOCK CHF.02 02 Jul 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0205 Jul 2012

1,892.000 0.954500 NHEH Local 47.298800 0.00 44.74 0.00 89,534.07
Base 49.553483 0.00 46.87 0.00 93,802.06

B7QND4904 CREDIT SUISSE GROUP AG RTS EXP 27JUL12 20 Jul 2012 RIGHTS ISSUE (NON CASH) CHF/CH420 Jul 2012

211,430.000 0.979500 NHEB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B7QND4904 CREDIT SUISSE GROUP AG RTS EXP 27JUL12 20 Jul 2012 RIGHTS ISSUE (NON CASH) CHF/CH420 Jul 2012

18,597.000 0.979500 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B7QND4904 Total

230,027.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
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SWISS FRANC  Total

1,236,444.000 0.00

0.00

22,401.49

23,163.13

0.00

0.00

19,967,742.69

20,594,803.33

Local

Base

THAILAND BAHT

607594009 BANK OF AYUDHYA PCL FOREIGN COMMON STOCK THB10. 18 Sep 2012 CUSIP CHANGE NON CASH THB/TH118 Sep 2012

4,900.000 31.423148 NHIL Local 19.081738 0.00 0.00 0.00 93,500.52
Base 0.607251 0.00 0.00 0.00 2,975.53

988CFV907 KTB   RTS REC (F) RTS EXP 11OCT12 28 Aug 2012 RIGHTS ISSUE (NON CASH) THB/TH131 Aug 2012

3,975.000 31.235000 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

THAILAND BAHT  Total

8,875.000 0.00

0.00

0.00

0.00

0.00

0.00

93,500.52

2,975.53

Local

Base

US DOLLAR

001055102 AFLAC INC COMMON STOCK USD.1 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

300.000 1.000000 NHHY Local 45.635000 0.00 4.50 0.00 13,695.00
Base 45.635000 0.00 4.50 0.00 13,695.00

001055102 AFLAC INC COMMON STOCK USD.1 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

700.000 1.000000 NHDM Local 46.888600 0.00 10.50 0.00 32,832.52
Base 46.888600 0.00 10.50 0.00 32,832.52

001055102 Total

1,000.000 Local 0.00 15.00 0.00 46,527.52
Base 0.00 15.00 0.00 46,527.52

001084102 AGCO CORP COMMON STOCK USD.0107 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0112 Sep 2012

15,700.000 1.000000 NHDF Local 44.234900 0.00 78.50 0.00 694,566.43
Base 44.234900 0.00 78.50 0.00 694,566.43
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10 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0113 Sep 2012

10,400.000 1.000000 NHDF Local 43.549100 0.00 78.00 0.00 452,988.64
Base 43.549100 0.00 78.00 0.00 452,988.64

11 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0114 Sep 2012

6,000.000 1.000000 NHDF Local 44.242200 0.00 45.00 0.00 265,498.20
Base 44.242200 0.00 45.00 0.00 265,498.20

12 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0117 Sep 2012

1,200.000 1.000000 NHDF Local 44.262000 0.00 9.00 0.00 53,123.40
Base 44.262000 0.00 9.00 0.00 53,123.40

13 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0118 Sep 2012

7,000.000 1.000000 NHDF Local 44.534500 0.00 52.50 0.00 311,794.00
Base 44.534500 0.00 52.50 0.00 311,794.00

19 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0124 Sep 2012

1,400.000 1.000000 NHDF Local 47.106700 0.00 10.50 0.00 65,959.88
Base 47.106700 0.00 10.50 0.00 65,959.88

20 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0125 Sep 2012

800.000 1.000000 NHDF Local 46.055900 0.00 6.00 0.00 36,850.72
Base 46.055900 0.00 6.00 0.00 36,850.72

21 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0126 Sep 2012

5,000.000 1.000000 NHDF Local 46.708700 0.00 25.00 0.00 233,568.50
Base 46.708700 0.00 25.00 0.00 233,568.50

001084102 Total

47,500.000 Local 0.00 304.50 0.00 2,114,349.77
Base 0.00 304.50 0.00 2,114,349.77

001228105 AG MORTGAGE INVESTMENT TRUST COMMON STOCK 31 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

1,100.000 1.000000 NHIH Local 23.592200 0.00 0.00 0.00 25,951.42
Base 23.592200 0.00 0.00 0.00 25,951.42

001228105 AG MORTGAGE INVESTMENT TRUST COMMON STOCK 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

2,700.000 1.000000 NHHZ Local 23.702300 0.00 40.50 0.00 64,036.71
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Base 23.702300 0.00 40.50 0.00 64,036.71

001228105 Total

3,800.000 Local 0.00 40.50 0.00 89,988.13
Base 0.00 40.50 0.00 89,988.13

00164V103 AMC NETWORKS INC A COMMON STOCK 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,300.000 1.000000 NHIM Local 43.360000 0.00 0.00 0.00 56,368.00
Base 43.360000 0.00 0.00 0.00 56,368.00

00206R102 AT+T INC COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

1,500.000 1.000000 NHHY Local 35.330000 0.00 22.50 0.00 53,017.50
Base 35.330000 0.00 22.50 0.00 53,017.50

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

700.000 1.000000 NHHY Local 36.510000 0.00 10.50 0.00 25,567.50
Base 36.510000 0.00 10.50 0.00 25,567.50

00206R102 Total

2,200.000 Local 0.00 33.00 0.00 78,585.00
Base 0.00 33.00 0.00 78,585.00

00207R101 ATMI INC COMMON STOCK USD.0105 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

500.000 1.000000 NHIH Local 20.620000 0.00 0.00 0.00 10,310.00
Base 20.620000 0.00 0.00 0.00 10,310.00

002535300 AARON S INC COMMON STOCK USD.5 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

800.000 1.000000 NHIM Local 29.080000 0.00 0.00 0.00 23,264.00
Base 29.080000 0.00 0.00 0.00 23,264.00

01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

800.000 1.000000 NHIM Local 29.080000 0.00 0.00 0.00 23,264.00
Base 29.080000 0.00 0.00 0.00 23,264.00

002535300 Total

1,600.000 Local 0.00 0.00 0.00 46,528.00
Base 0.00 0.00 0.00 46,528.00
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002824100 ABBOTT LABORATORIES COMMON STOCK NPV 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,200.000 1.000000 NHDM Local 69.350000 0.00 18.00 0.00 83,238.00
Base 69.350000 0.00 18.00 0.00 83,238.00

003654100 ABIOMED INC COMMON STOCK USD.0105 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

400.000 1.000000 NHIH Local 23.770800 0.00 6.00 0.00 9,514.32
Base 23.770800 0.00 6.00 0.00 9,514.32

003881307 ACACIA RESEARCH   ACACIA TEC TRACKING STK USD.001 20 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0225 Jul 2012

1,510.000 1.000000 NHHO Local 35.827300 0.00 30.20 0.00 54,129.42
Base 35.827300 0.00 30.20 0.00 54,129.42

01 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0306 Aug 2012

1,990.000 1.000000 NHHO Local 27.715700 0.00 59.70 0.00 55,213.94
Base 27.715700 0.00 59.70 0.00 55,213.94

11 Sep 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0414 Sep 2012

3,930.000 1.000000 NHHO Local 26.660600 0.00 137.55 0.00 104,913.71
Base 26.660600 0.00 137.55 0.00 104,913.71

003881307 Total

7,430.000 Local 0.00 227.45 0.00 214,257.07
Base 0.00 227.45 0.00 214,257.07

004397105 ACCURAY INC COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

1,500.000 1.000000 NHIH Local 6.668500 0.00 15.00 0.00 10,017.75
Base 6.668500 0.00 15.00 0.00 10,017.75

004446100 ACETO CORP COMMON STOCK USD.0123 Jul 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0326 Jul 2012

3,900.000 1.000000 NHDX Local 8.444100 0.00 117.00 0.00 33,048.99
Base 8.444100 0.00 117.00 0.00 33,048.99

24 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0329 Aug 2012

350.000 1.000000 NHDX Local 8.459100 0.00 10.50 0.00 2,971.19
Base 8.459100 0.00 10.50 0.00 2,971.19

27 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0330 Aug 2012
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3,400.000 1.000000 NHDX Local 8.476400 0.00 102.00 0.00 28,921.76
Base 8.476400 0.00 102.00 0.00 28,921.76

004446100 Total

7,650.000 Local 0.00 229.50 0.00 64,941.94
Base 0.00 229.50 0.00 64,941.94

004498101 ACI WORLDWIDE INC COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

300.000 1.000000 NHIH Local 44.656700 0.00 4.50 0.00 13,401.51
Base 44.656700 0.00 4.50 0.00 13,401.51

004764106 ACME PACKET INC COMMON STOCK USD. 31 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

2,200.000 1.000000 NHIM Local 19.082200 0.00 0.00 0.00 41,980.84
Base 19.082200 0.00 0.00 0.00 41,980.84

00508X203 ACTUANT CORP A COMMON STOCK USD.2 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 26.902400 0.00 6.00 0.00 10,766.96
Base 26.902400 0.00 6.00 0.00 10,766.96

00508X203 ACTUANT CORP A COMMON STOCK USD.2 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

600.000 1.000000 NHHZ Local 26.938300 0.00 9.00 0.00 16,171.98
Base 26.938300 0.00 9.00 0.00 16,171.98

00508X203 ACTUANT CORP A COMMON STOCK USD.2 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

700.000 1.000000 NHIH Local 28.192900 0.00 10.50 0.00 19,745.53
Base 28.192900 0.00 10.50 0.00 19,745.53

00508X203 Total

1,700.000 Local 0.00 25.50 0.00 46,684.47
Base 0.00 25.50 0.00 46,684.47

00738A106 ADTRAN INC COMMON STOCK USD.0105 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Jul 2012

300.000 1.000000 NHIH Local 29.549000 0.00 4.50 0.00 8,869.20
Base 29.549000 0.00 4.50 0.00 8,869.20

00751Y106 ADVANCE AUTO PARTS INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

600.000 1.000000 NHIM Local 71.456700 0.00 9.00 0.00 42,883.02
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Base 71.456700 0.00 9.00 0.00 42,883.02

00770F104 AEGION CORP COMMON STOCK USD.0117 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

300.000 1.000000 NHIH Local 21.116700 0.00 4.50 0.00 6,339.51
Base 21.116700 0.00 4.50 0.00 6,339.51

008252108 AFFILIATED MANAGERS GROUP COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

200.000 1.000000 NHDZ Local 108.115000 0.00 4.00 0.00 21,627.00
Base 108.115000 0.00 4.00 0.00 21,627.00

008252108 AFFILIATED MANAGERS GROUP COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 111.590000 0.00 0.00 0.00 11,159.00
Base 111.590000 0.00 0.00 0.00 11,159.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

400.000 1.000000 NHIM Local 111.590000 0.00 0.00 0.00 44,636.00
Base 111.590000 0.00 0.00 0.00 44,636.00

008252108 Total

700.000 Local 0.00 4.00 0.00 77,422.00
Base 0.00 4.00 0.00 77,422.00

00826A109 AFFYMAX INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

500.000 1.000000 NHIH Local 16.948000 0.00 7.50 0.00 8,481.50
Base 16.948000 0.00 7.50 0.00 8,481.50

00846U101 AGILENT TECHNOLOGIES INC COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 38.287600 0.00 0.00 0.00 11,486.28
Base 38.287600 0.00 0.00 0.00 11,486.28

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,200.000 1.000000 NHIM Local 38.290000 0.00 0.00 0.00 45,948.00
Base 38.290000 0.00 0.00 0.00 45,948.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

800.000 1.000000 NHIM Local 38.450000 0.00 0.00 0.00 30,760.00
Base 38.450000 0.00 0.00 0.00 30,760.00
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28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

400.000 1.000000 NHIM Local 38.450000 0.00 0.00 0.00 15,380.00
Base 38.450000 0.00 0.00 0.00 15,380.00

00846U101 Total

2,700.000 Local 0.00 0.00 0.00 103,574.28
Base 0.00 0.00 0.00 103,574.28

00912X302 AIR LEASE CORP COMMON STOCK USD.0130 Aug 2012 INSTINET USD/DTC 0.0205 Sep 2012

6,600.000 1.000000 NHHO Local 20.590400 0.00 132.00 0.00 136,028.64
Base 20.590400 0.00 132.00 0.00 136,028.64

31 Aug 2012 INSTINET USD/DTC 0.0206 Sep 2012

470.000 1.000000 NHHO Local 20.923800 0.00 9.40 0.00 9,843.59
Base 20.923800 0.00 9.40 0.00 9,843.59

04 Sep 2012 INSTINET USD/DTC 0.0207 Sep 2012

2,990.000 1.000000 NHHO Local 21.367100 0.00 59.80 0.00 63,947.43
Base 21.367100 0.00 59.80 0.00 63,947.43

05 Sep 2012 INSTINET USD/DTC 0.0210 Sep 2012

2,210.000 1.000000 NHHO Local 21.591000 0.00 44.20 0.00 47,760.31
Base 21.591000 0.00 44.20 0.00 47,760.31

06 Sep 2012 INSTINET USD/DTC 0.0211 Sep 2012

6,110.000 1.000000 NHHO Local 22.119000 0.00 122.20 0.00 135,269.29
Base 22.119000 0.00 122.20 0.00 135,269.29

07 Sep 2012 INSTINET USD/DTC 0.0212 Sep 2012

2,400.000 1.000000 NHHO Local 22.483600 0.00 48.00 0.00 54,008.64
Base 22.483600 0.00 48.00 0.00 54,008.64

10 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0213 Sep 2012

3,540.000 1.000000 NHHO Local 22.657400 0.00 70.80 0.00 80,278.00
Base 22.657400 0.00 70.80 0.00 80,278.00

21 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0326 Sep 2012

2,300.000 1.000000 NHHO Local 21.097800 0.00 57.50 0.00 48,582.44
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Base 21.097800 0.00 57.50 0.00 48,582.44

00912X302 Total

26,620.000 Local 0.00 543.90 0.00 575,718.34
Base 0.00 543.90 0.00 575,718.34

009158106 AIR PRODUCTS + CHEMICALS INC COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

190.000 1.000000 NHHY Local 79.670000 0.00 2.85 0.00 15,140.15
Base 79.670000 0.00 2.85 0.00 15,140.15

009158106 AIR PRODUCTS + CHEMICALS INC COMMON STOCK USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

400.000 1.000000 NHDM Local 83.102500 0.00 6.00 0.00 33,247.00
Base 83.102500 0.00 6.00 0.00 33,247.00

009158106 Total

590.000 Local 0.00 8.85 0.00 48,387.15
Base 0.00 8.85 0.00 48,387.15

009363102 AIRGAS INC COMMON STOCK USD.0102 Jul 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0506 Jul 2012

4,005.000 1.000000 NHIB Local 83.527500 0.00 200.25 0.00 334,727.89
Base 83.527500 0.00 200.25 0.00 334,727.89

26 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0131 Jul 2012

1,546.000 1.000000 NHIB Local 78.881800 0.00 15.46 0.00 121,966.72
Base 78.881800 0.00 15.46 0.00 121,966.72

07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

30.000 1.000000 NHIB Local 82.830000 0.00 0.30 0.00 2,485.20
Base 82.830000 0.00 0.30 0.00 2,485.20

009363102 Total

5,581.000 Local 0.00 216.01 0.00 459,179.81
Base 0.00 216.01 0.00 459,179.81

00971T101 AKAMAI TECHNOLOGIES INC COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,500.000 1.000000 NHIM Local 34.477800 0.00 20.25 0.00 51,736.95
Base 34.477800 0.00 20.25 0.00 51,736.95
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009728106 AKORN INC COMMON STOCK NPV 01 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0306 Aug 2012

5,500.000 1.000000 NHHO Local 13.387700 0.00 165.00 0.00 73,797.35
Base 13.387700 0.00 165.00 0.00 73,797.35

15 Aug 2012 INSTINET USD/DTC 0.0220 Aug 2012

1,830.000 1.000000 NHHO Local 13.057700 0.00 36.60 0.00 23,932.19
Base 13.057700 0.00 36.60 0.00 23,932.19

009728106 Total

7,330.000 Local 0.00 201.60 0.00 97,729.54
Base 0.00 201.60 0.00 97,729.54

01449J105 ALERE INC COMMON STOCK USD. 30 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0305 Sep 2012

15,230.000 1.000000 NHDY Local 18.354500 0.00 456.90 0.00 279,995.94
Base 18.354500 0.00 456.90 0.00 279,995.94

05 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0310 Sep 2012

26,185.000 1.000000 NHDY Local 18.288500 0.00 785.55 0.00 479,669.92
Base 18.288500 0.00 785.55 0.00 479,669.92

06 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0311 Sep 2012

3,235.000 1.000000 NHDY Local 18.698700 0.00 97.05 0.00 60,587.34
Base 18.698700 0.00 97.05 0.00 60,587.34

18 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0321 Sep 2012

6,761.000 1.000000 NHDY Local 19.992500 0.00 202.83 0.00 135,372.12
Base 19.992500 0.00 202.83 0.00 135,372.12

19 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0324 Sep 2012

8,540.000 1.000000 NHDY Local 19.970600 0.00 256.20 0.00 170,805.12
Base 19.970600 0.00 256.20 0.00 170,805.12

28 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.03OPEN

6,789.000 1.000000 NHDY Local 19.329500 0.00 203.67 0.00 131,431.65
Base 19.329500 0.00 203.67 0.00 131,431.65

28 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.03OPEN

11,000.000 1.000000 NHDY Local 19.328000 0.00 330.00 0.00 212,938.00
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Base 19.328000 0.00 330.00 0.00 212,938.00

01449J105 Total

77,740.000 Local 0.00 2,332.20 0.00 1,470,800.09
Base 0.00 2,332.20 0.00 1,470,800.09

015351109 ALEXION PHARMACEUTICALS INC COMMON STOCK USD. 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 104.847600 0.00 0.00 0.00 31,454.28
Base 104.847600 0.00 0.00 0.00 31,454.28

31 Jul 2012 EXTERNAL SWAP USD/DTC03 Aug 2012

200.000 1.000000 NHIM Local 104.850000 0.00 0.00 0.00 20,970.00
Base 104.850000 0.00 0.00 0.00 20,970.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 104.850000 0.00 0.00 0.00 31,455.00
Base 104.850000 0.00 0.00 0.00 31,455.00

015351109 ALEXION PHARMACEUTICALS INC COMMON STOCK USD. 14 Aug 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0217 Aug 2012

1,200.000 1.000000 NHEY Local 103.856600 0.00 24.00 0.00 124,651.92
Base 103.856600 0.00 24.00 0.00 124,651.92

015351109 ALEXION PHARMACEUTICALS INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

500.000 1.000000 NHIM Local 105.387000 0.00 7.50 0.00 52,701.00
Base 105.387000 0.00 7.50 0.00 52,701.00

015351109 Total

2,500.000 Local 0.00 31.50 0.00 261,232.20
Base 0.00 31.50 0.00 261,232.20

01748X102 ALLEGIANT TRAVEL CO COMMON STOCK USD. 03 Aug 2012 RBC CAPITAL MARKETS USD/DTC 0.0308 Aug 2012

960.000 1.000000 NHDY Local 68.803200 0.00 28.80 0.00 66,079.87
Base 68.803200 0.00 28.80 0.00 66,079.87

018522300 ALLETE INC COMMON STOCK NPV 02 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0307 Aug 2012

8,698.000 1.000000 NHEX Local 41.042500 0.00 260.94 0.00 357,248.61
Base 41.042500 0.00 260.94 0.00 357,248.61
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06 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0409 Aug 2012

118.000 1.000000 NHEX Local 41.864500 0.00 4.72 0.00 4,944.73
Base 41.864500 0.00 4.72 0.00 4,944.73

08 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0313 Aug 2012

4,685.000 1.000000 NHEX Local 41.600200 0.00 140.55 0.00 195,037.49
Base 41.600200 0.00 140.55 0.00 195,037.49

17 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0422 Aug 2012

4,900.000 1.000000 NHEX Local 41.481200 0.00 196.00 0.00 203,453.88
Base 41.481200 0.00 196.00 0.00 203,453.88

27 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0430 Aug 2012

2,036.000 1.000000 NHEX Local 41.119200 0.00 81.44 0.00 83,800.13
Base 41.119200 0.00 81.44 0.00 83,800.13

28 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0431 Aug 2012

2,558.000 1.000000 NHEX Local 41.468500 0.00 102.32 0.00 106,178.74
Base 41.468500 0.00 102.32 0.00 106,178.74

04 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0307 Sep 2012

2,215.000 1.000000 NHEX Local 41.861500 0.00 66.45 0.00 92,789.67
Base 41.861500 0.00 66.45 0.00 92,789.67

24 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0327 Sep 2012

1,752.000 1.000000 NHEX Local 42.290200 0.00 52.56 0.00 74,144.99
Base 42.290200 0.00 52.56 0.00 74,144.99

018522300 Total

26,962.000 Local 0.00 904.98 0.00 1,117,598.24
Base 0.00 904.98 0.00 1,117,598.24

018581108 ALLIANCE DATA SYSTEMS CORP COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

500.000 1.000000 NHIM Local 130.000000 0.00 0.00 0.00 65,000.00
Base 130.000000 0.00 0.00 0.00 65,000.00

019344100 ALLIED NEVADA GOLD CORP COMMON STOCK USD. 28 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTCOPEN
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1,200.000 1.000000 NHIM Local 39.057200 0.00 0.00 0.00 46,868.64
Base 39.057200 0.00 0.00 0.00 46,868.64

01999G980 BLACKSTONE REAL EST PARTNER VI TE2 LP 26 Jul 2012 CAPITAL CALL USD/OTH26 Jul 2012

923,334.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 923,334.00
Base 1.000000 0.00 0.00 0.00 923,334.00

020002101 ALLSTATE CORP COMMON STOCK USD.0123 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

400.000 1.000000 NHHY Local 37.715000 0.00 6.00 0.00 15,092.00
Base 37.715000 0.00 6.00 0.00 15,092.00

020520102 ALON USA ENERGY INC COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,700.000 1.000000 NHHZ Local 10.327200 0.00 25.50 0.00 17,581.74
Base 10.327200 0.00 25.50 0.00 17,581.74

02076X102 ALPHA NATURAL RESOURCES INC COMMON STOCK USD.0115 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

3,100.000 1.000000 NHDM Local 6.567700 0.00 46.50 0.00 20,406.37
Base 6.567700 0.00 46.50 0.00 20,406.37

021441100 ALTERA CORP COMMON STOCK USD. 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,500.000 1.000000 NHIM Local 35.450000 0.00 0.00 0.00 53,175.00
Base 35.450000 0.00 0.00 0.00 53,175.00

02209S103 ALTRIA GROUP INC COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,700.000 1.000000 NHDM Local 34.220000 0.00 25.50 0.00 58,199.50
Base 34.220000 0.00 25.50 0.00 58,199.50

023135106 AMAZON.COM INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

800.000 1.000000 NHEY Local 228.335500 0.00 16.00 0.00 182,684.40
Base 228.335500 0.00 16.00 0.00 182,684.40

023135106 AMAZON.COM INC COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

289.000 1.000000 NHDM Local 250.413800 0.00 4.34 0.00 72,373.93
Base 250.413800 0.00 4.34 0.00 72,373.93
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023135106 Total

1,089.000 Local 0.00 20.34 0.00 255,058.33
Base 0.00 20.34 0.00 255,058.33

02361E108 AMERESCO INC CL A COMMON STOCK USD. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

700.000 1.000000 NHIH Local 12.839900 0.00 10.50 0.00 8,998.43
Base 12.839900 0.00 10.50 0.00 8,998.43

024061103 AMERICAN AXLE + MFG HOLDINGS COMMON STOCK USD.0117 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

600.000 1.000000 NHIH Local 12.482500 0.00 9.00 0.00 7,498.50
Base 12.482500 0.00 9.00 0.00 7,498.50

024835100 AMERICAN CAMPUS COMMUNITIES REIT USD.01 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

600.000 1.000000 NHHY Local 45.852500 0.00 9.00 0.00 27,520.50
Base 45.852500 0.00 9.00 0.00 27,520.50

02503X105 AMERICAN CAPITAL AGENCY CORP REIT USD.01 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

1,900.000 1.000000 NHHY Local 33.946800 0.00 28.50 0.00 64,527.42
Base 33.946800 0.00 28.50 0.00 64,527.42

025398108 AMERICAN DG ENERGY INC COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

500.000 1.000000 NHHZ Local 1.913000 0.00 7.50 0.00 964.00
Base 1.913000 0.00 7.50 0.00 964.00

025537101 AMERICAN ELECTRIC POWER COMMON STOCK USD6.509 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

400.000 1.000000 NHHY Local 40.770000 0.00 6.00 0.00 16,314.00
Base 40.770000 0.00 6.00 0.00 16,314.00

025537101 AMERICAN ELECTRIC POWER COMMON STOCK USD6.526 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

800.000 1.000000 NHDM Local 44.567500 0.00 12.00 0.00 35,666.00
Base 44.567500 0.00 12.00 0.00 35,666.00

025537101 Total

1,200.000 Local 0.00 18.00 0.00 51,980.00
Base 0.00 18.00 0.00 51,980.00
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025816109 AMERICAN EXPRESS CO COMMON STOCK USD.2 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 58.120000 0.00 4.50 0.00 17,440.50
Base 58.120000 0.00 4.50 0.00 17,440.50

026874784 AMERICAN INTERNATIONAL GROUP COMMON STOCK USD2.515 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

5,100.000 1.000000 NHDM Local 34.008300 0.00 76.50 0.00 173,518.83
Base 34.008300 0.00 76.50 0.00 173,518.83

026874784 AMERICAN INTERNATIONAL GROUP COMMON STOCK USD2.523 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

500.000 1.000000 NHHY Local 33.610000 0.00 7.50 0.00 16,812.50
Base 33.610000 0.00 7.50 0.00 16,812.50

026874784 AMERICAN INTERNATIONAL GROUP COMMON STOCK USD2.526 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

23,500.000 1.000000 NHDM Local 32.748100 0.00 352.50 0.00 769,932.85
Base 32.748100 0.00 352.50 0.00 769,932.85

026874784 Total

29,100.000 Local 0.00 436.50 0.00 960,264.18
Base 0.00 436.50 0.00 960,264.18

02913V103 AMERICAN PUBLIC EDUCATION COMMON STOCK USD.0117 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

200.000 1.000000 NHIH Local 38.420000 0.00 3.00 0.00 7,687.00
Base 38.420000 0.00 3.00 0.00 7,687.00

03027X100 AMERICAN TOWER CORP REIT USD.01 11 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0216 Jul 2012

700.000 1.000000 NHEY Local 69.680000 0.00 14.00 0.00 48,790.00
Base 69.680000 0.00 14.00 0.00 48,790.00

03027X100 AMERICAN TOWER CORP REIT USD.01 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

300.000 1.000000 NHDM Local 71.376700 0.00 4.50 0.00 21,417.51
Base 71.376700 0.00 4.50 0.00 21,417.51

03027X100 Total

1,000.000 Local 0.00 18.50 0.00 70,207.51
Base 0.00 18.50 0.00 70,207.51

03070Q101 AMERISTAR CASINOS INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012
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600.000 1.000000 NHIH Local 17.782100 0.00 9.00 0.00 10,678.26
Base 17.782100 0.00 9.00 0.00 10,678.26

03076C106 AMERIPRISE FINANCIAL INC COMMON STOCK USD.0102 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0306 Jul 2012

12,600.000 1.000000 NHDF Local 52.126000 0.00 394.38 0.00 657,181.98
Base 52.126000 0.00 394.38 0.00 657,181.98

031100100 AMETEK INC COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,400.000 1.000000 NHIM Local 33.023600 0.00 21.00 0.00 46,254.04
Base 33.023600 0.00 21.00 0.00 46,254.04

031100100 AMETEK INC COMMON STOCK USD.0118 Sep 2012 RBC CAPITAL MARKETS USD/DTC 0.0421 Sep 2012

31,955.000 1.000000 NHDZ Local 35.849900 0.00 1,278.20 0.00 1,146,861.75
Base 35.849900 0.00 1,278.20 0.00 1,146,861.75

19 Sep 2012 RBC CAPITAL MARKETS USD/DTC 0.0424 Sep 2012

7,377.000 1.000000 NHDZ Local 35.952500 0.00 295.08 0.00 265,516.67
Base 35.952500 0.00 295.08 0.00 265,516.67

20 Sep 2012 RBC CAPITAL MARKETS USD/DTC 0.0425 Sep 2012

6,628.000 1.000000 NHDZ Local 36.082400 0.00 265.12 0.00 239,419.27
Base 36.082400 0.00 265.12 0.00 239,419.27

21 Sep 2012 RBC CAPITAL MARKETS USD/DTC 0.0426 Sep 2012

18,040.000 1.000000 NHDZ Local 36.261900 0.00 721.60 0.00 654,886.28
Base 36.261900 0.00 721.60 0.00 654,886.28

031100100 Total

65,400.000 Local 0.00 2,581.00 0.00 2,352,938.01
Base 0.00 2,581.00 0.00 2,352,938.01

031162100 AMGEN INC COMMON STOCK USD. 01 Aug 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0206 Aug 2012

750.000 1.000000 NHEY Local 82.376000 0.00 15.00 0.00 61,797.00
Base 82.376000 0.00 15.00 0.00 61,797.00

032095101 AMPHENOL CORP CL A COMMON STOCK USD. 17 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0420 Jul 2012

9,499.000 1.000000 NHDZ Local 51.436500 0.00 379.96 0.00 488,975.27
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Base 51.436500 0.00 379.96 0.00 488,975.27

18 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0423 Jul 2012

30,601.000 1.000000 NHDZ Local 58.532600 0.00 1,224.04 0.00 1,792,380.13
Base 58.532600 0.00 1,224.04 0.00 1,792,380.13

27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

700.000 1.000000 NHDZ Local 60.173900 0.00 14.00 0.00 42,135.73
Base 60.173900 0.00 14.00 0.00 42,135.73

032095101 Total

40,800.000 Local 0.00 1,618.00 0.00 2,323,491.13
Base 0.00 1,618.00 0.00 2,323,491.13

032359309 AMTRUST FINANCIAL SERVICES COMMON STOCK USD.0109 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0412 Jul 2012

1,120.000 1.000000 NHHO Local 29.604100 0.00 44.80 0.00 33,201.39
Base 29.604100 0.00 44.80 0.00 33,201.39

10 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0413 Jul 2012

620.000 1.000000 NHHO Local 29.682800 0.00 24.80 0.00 18,428.14
Base 29.682800 0.00 24.80 0.00 18,428.14

11 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0416 Jul 2012

1,450.000 1.000000 NHHO Local 29.877800 0.00 58.00 0.00 43,380.81
Base 29.877800 0.00 58.00 0.00 43,380.81

12 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0417 Jul 2012

960.000 1.000000 NHHO Local 29.878000 0.00 38.40 0.00 28,721.28
Base 29.878000 0.00 38.40 0.00 28,721.28

032359309 Total

4,150.000 Local 0.00 166.00 0.00 123,731.62
Base 0.00 166.00 0.00 123,731.62

03236M101 AMYRIS INC COMMON STOCK 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

2,800.000 1.000000 NHIH Local 4.343900 0.00 28.00 0.00 12,190.92
Base 4.343900 0.00 28.00 0.00 12,190.92

Prepared by State StreetPage 327



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

032511107 ANADARKO PETROLEUM CORP COMMON STOCK USD.1 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 66.250000 0.00 3.00 0.00 13,253.00
Base 66.250000 0.00 3.00 0.00 13,253.00

032511107 ANADARKO PETROLEUM CORP COMMON STOCK USD.1 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHDM Local 69.145000 0.00 6.00 0.00 27,664.00
Base 69.145000 0.00 6.00 0.00 27,664.00

032511107 Total

600.000 Local 0.00 9.00 0.00 40,917.00
Base 0.00 9.00 0.00 40,917.00

035710409 ANNALY CAPITAL MANAGEMENT IN REIT USD.01 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

900.000 1.000000 NHHY Local 17.068900 0.00 13.50 0.00 15,375.51
Base 17.068900 0.00 13.50 0.00 15,375.51

03662Q105 ANSYS INC COMMON STOCK USD.0101 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

400.000 1.000000 NHIM Local 59.920000 0.00 0.00 0.00 23,968.00
Base 59.920000 0.00 0.00 0.00 23,968.00

01 Aug 2012 EXTERNAL SWAP USD/DTC06 Aug 2012

300.000 1.000000 NHIM Local 59.920000 0.00 0.00 0.00 17,976.00
Base 59.920000 0.00 0.00 0.00 17,976.00

03662Q105 Total

700.000 Local 0.00 0.00 0.00 41,944.00
Base 0.00 0.00 0.00 41,944.00

037411105 APACHE CORP COMMON STOCK USD. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

100.000 1.000000 NHHY Local 85.220000 0.00 1.50 0.00 8,523.50
Base 85.220000 0.00 1.50 0.00 8,523.50

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

200.000 1.000000 NHHY Local 87.625000 0.00 3.00 0.00 17,528.00
Base 87.625000 0.00 3.00 0.00 17,528.00
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037411105 Total

300.000 Local 0.00 4.50 0.00 26,051.50
Base 0.00 4.50 0.00 26,051.50

03748R101 APARTMENT INVT + MGMT CO  A REIT USD.01 24 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

1,200.000 1.000000 NHDM Local 26.965800 0.00 18.00 0.00 32,376.96
Base 26.965800 0.00 18.00 0.00 32,376.96

03748R101 APARTMENT INVT + MGMT CO  A REIT USD.01 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

2,800.000 1.000000 NHIM Local 27.427600 0.00 0.00 0.00 76,797.28
Base 27.427600 0.00 0.00 0.00 76,797.28

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

400.000 1.000000 NHIM Local 27.430000 0.00 0.00 0.00 10,972.00
Base 27.430000 0.00 0.00 0.00 10,972.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 27.430000 0.00 0.00 0.00 8,229.00
Base 27.430000 0.00 0.00 0.00 8,229.00

03748R101 Total

4,700.000 Local 0.00 18.00 0.00 128,375.24
Base 0.00 18.00 0.00 128,375.24

037604105 APOLLO GROUP INC CL A COMMON STOCK NPV 04 Sep 2012 INSTINET USD/DTC 0.0107 Sep 2012

2,300.000 1.000000 NHEZ Local 27.100600 0.00 23.00 0.00 62,354.38
Base 27.100600 0.00 23.00 0.00 62,354.38

05 Sep 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0210 Sep 2012

4.000 1.000000 NHEZ Local 27.900000 0.00 0.08 0.00 111.68
Base 27.900000 0.00 0.08 0.00 111.68

05 Sep 2012 INSTINET USD/DTC 0.0110 Sep 2012

4,754.000 1.000000 NHEZ Local 28.008400 0.00 47.54 0.00 133,199.47
Base 28.008400 0.00 47.54 0.00 133,199.47

06 Sep 2012 INSTINET USD/DTC 0.0111 Sep 2012
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9,449.000 1.000000 NHEZ Local 30.001600 0.00 94.49 0.00 283,579.61
Base 30.001600 0.00 94.49 0.00 283,579.61

07 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0212 Sep 2012

4,966.000 1.000000 NHEZ Local 30.118400 0.00 99.32 0.00 149,667.29
Base 30.118400 0.00 99.32 0.00 149,667.29

07 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0212 Sep 2012

10,499.000 1.000000 NHEZ Local 30.087900 0.00 209.98 0.00 316,102.84
Base 30.087900 0.00 209.98 0.00 316,102.84

037604105 Total

31,972.000 Local 0.00 474.41 0.00 945,015.27
Base 0.00 474.41 0.00 945,015.27

03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 05 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC13 Jul 2012

2,875.687 1.000000 NHHZ Local 7.949126 0.00 0.00 0.00 22,859.20
Base 7.949126 0.00 0.00 0.00 22,859.20

03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 05 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC13 Jul 2012

852.849 1.000000 NHIH Local 7.949121 0.00 0.00 0.00 6,779.40
Base 7.949121 0.00 0.00 0.00 6,779.40

03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

2,100.000 1.000000 NHHZ Local 7.998300 0.00 31.50 0.00 16,827.93
Base 7.998300 0.00 31.50 0.00 16,827.93

03761U106 Total

5,828.536 Local 0.00 31.50 0.00 46,466.53
Base 0.00 31.50 0.00 46,466.53

037833100 APPLE INC COMMON STOCK NPV 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

78.000 1.000000 NHDM Local 629.890000 0.00 1.17 0.00 49,132.59
Base 629.890000 0.00 1.17 0.00 49,132.59

26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

863.000 1.000000 NHDM Local 664.597900 0.00 12.95 0.00 573,560.94
Base 664.597900 0.00 12.95 0.00 573,560.94
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037833100 Total

941.000 Local 0.00 14.12 0.00 622,693.53
Base 0.00 14.12 0.00 622,693.53

03820C105 APPLIED INDUSTRIAL TECH INC COMMON STOCK NPV 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

300.000 1.000000 NHIH Local 35.941400 0.00 4.50 0.00 10,786.92
Base 35.941400 0.00 4.50 0.00 10,786.92

038222105 APPLIED MATERIALS INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

1,300.000 1.000000 NHHY Local 10.990000 0.00 19.50 0.00 14,306.50
Base 10.990000 0.00 19.50 0.00 14,306.50

03834A103 APPROACH RESOURCES INC COMMON STOCK USD.0128 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

600.000 1.000000 NHIH Local 30.016700 0.00 9.00 0.00 18,019.02
Base 30.016700 0.00 9.00 0.00 18,019.02

040047102 ARENA PHARMACEUTICALS INC COMMON STOCK USD. 31 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

3,100.000 1.000000 NHIH Local 9.032200 0.00 0.00 0.00 27,999.82
Base 9.032200 0.00 0.00 0.00 27,999.82

04010E109 ARGAN INC COMMON STOCK USD.1515 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHIH Local 16.823900 0.00 6.00 0.00 6,735.56
Base 16.823900 0.00 6.00 0.00 6,735.56

04010L103 ARES CAPITAL CORP COMMON STOCK USD. 29 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC

226.057 1.000000 NHHY Local 15.960001 0.00 0.00 0.00 3,607.87
Base 15.960001 0.00 0.00 0.00 3,607.87

29 Jun 2012 AUTREPAT-STK/$ DIV USD/DTCCANCEL

-226.057 1.000000 NHHY Local 15.960001 0.00 0.00 0.00 -3,607.87
Base 15.960001 0.00 0.00 0.00 -3,607.87

29 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC03 Jul 2012

227.000 1.000000 NHHY Local 15.893700 0.00 0.00 0.00 3,607.87
Base 15.893700 0.00 0.00 0.00 3,607.87
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04010L103 Total

227.000 Local 0.00 0.00 0.00 3,607.87
Base 0.00 0.00 0.00 3,607.87

04033V203 ARIBA INC COMMON STOCK USD. 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 44.430000 0.00 0.00 0.00 4,443.00
Base 44.430000 0.00 0.00 0.00 4,443.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,200.000 1.000000 NHIM Local 44.430000 0.00 0.00 0.00 53,316.00
Base 44.430000 0.00 0.00 0.00 53,316.00

04033V203 Total

1,300.000 Local 0.00 0.00 0.00 57,759.00
Base 0.00 0.00 0.00 57,759.00

042315101 ARMOUR RESIDENTIAL REIT INC REIT USD.0001 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

9,600.000 1.000000 NHIH Local 7.657600 0.00 0.00 0.00 73,512.96
Base 7.657600 0.00 0.00 0.00 73,512.96

31 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

11,500.000 1.000000 NHIH Local 7.452200 0.00 0.00 0.00 85,700.30
Base 7.452200 0.00 0.00 0.00 85,700.30

042315101 ARMOUR RESIDENTIAL REIT INC REIT USD.0001 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

69,400.000 1.000000 NHHZ Local 7.524600 0.00 1,041.00 0.00 523,248.24
Base 7.524600 0.00 1,041.00 0.00 523,248.24

042315101 Total

90,500.000 Local 0.00 1,041.00 0.00 682,461.50
Base 0.00 1,041.00 0.00 682,461.50

04269X105 ARRAY BIOPHARMA INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Aug 2012

2,000.000 1.000000 NHIH Local 5.303500 0.00 20.00 0.00 10,627.00
Base 5.303500 0.00 20.00 0.00 10,627.00

043176106 ARUBA NETWORKS INC COMMON STOCK USD. 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012
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8,400.000 1.000000 NHDZ Local 14.774500 0.00 168.00 0.00 124,273.80
Base 14.774500 0.00 168.00 0.00 124,273.80

043436104 ASBURY AUTOMOTIVE GROUP COMMON STOCK USD.0102 Jul 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0406 Jul 2012

4,370.000 1.000000 NHHO Local 24.384400 0.00 174.80 0.00 106,734.63
Base 24.384400 0.00 174.80 0.00 106,734.63

043632108 ASCENT CAPITAL GROUP INC A COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

300.000 1.000000 NHHZ Local 53.060000 0.00 4.50 0.00 15,922.50
Base 53.060000 0.00 4.50 0.00 15,922.50

044209104 ASHLAND INC COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

38.000 1.000000 NHIB Local 70.650000 0.00 0.38 0.00 2,685.08
Base 70.650000 0.00 0.38 0.00 2,685.08

045604105 ASSOCIATED ESTATES REALTY CP REIT USD.1 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

1,000.000 1.000000 NHIH Local 14.927600 0.00 0.00 0.00 14,927.60
Base 14.927600 0.00 0.00 0.00 14,927.60

045604105 ASSOCIATED ESTATES REALTY CP REIT USD.1 07 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0410 Aug 2012

4,570.000 1.000000 NHHO Local 15.240700 0.00 182.80 0.00 69,832.80
Base 15.240700 0.00 182.80 0.00 69,832.80

045604105 Total

5,570.000 Local 0.00 182.80 0.00 84,760.40
Base 0.00 182.80 0.00 84,760.40

04624B103 ASTEX PHARMACEUTICALS COMMON STOCK USD. 03 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0208 Aug 2012

50,900.000 1.000000 NHDY Local 2.300000 0.00 763.50 0.00 117,833.50
Base 2.300000 0.00 763.50 0.00 117,833.50

04878Q863 ATLANTIC POWER CORP COMMON STOCK 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

800.000 1.000000 NHIH Local 13.268100 0.00 12.00 0.00 10,626.48
Base 13.268100 0.00 12.00 0.00 10,626.48

050095108 ATWOOD OCEANICS INC COMMON STOCK USD1. 09 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0412 Jul 2012

5,030.000 1.000000 NHHO Local 39.095300 0.00 201.20 0.00 196,850.56
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Base 39.095300 0.00 201.20 0.00 196,850.56

11 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0316 Jul 2012

530.000 1.000000 NHHO Local 39.746400 0.00 15.90 0.00 21,081.49
Base 39.746400 0.00 15.90 0.00 21,081.49

050095108 ATWOOD OCEANICS INC COMMON STOCK USD1. 01 Aug 2012 EXTERNAL SWAP USD/DTC06 Aug 2012

300.000 1.000000 NHIM Local 44.630000 0.00 0.00 0.00 13,389.00
Base 44.630000 0.00 0.00 0.00 13,389.00

01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

700.000 1.000000 NHIM Local 44.630000 0.00 0.00 0.00 31,241.00
Base 44.630000 0.00 0.00 0.00 31,241.00

050095108 Total

6,560.000 Local 0.00 217.10 0.00 262,562.05
Base 0.00 217.10 0.00 262,562.05

052769106 AUTODESK INC COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,300.000 1.000000 NHIM Local 33.456200 0.00 17.55 0.00 43,510.61
Base 33.456200 0.00 17.55 0.00 43,510.61

052769106 AUTODESK INC COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

254.000 1.000000 NHIB Local 35.230000 0.00 2.54 0.00 8,950.96
Base 35.230000 0.00 2.54 0.00 8,950.96

052769106 Total

1,554.000 Local 0.00 20.09 0.00 52,461.57
Base 0.00 20.09 0.00 52,461.57

053332102 AUTOZONE INC COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

200.000 1.000000 NHIM Local 359.030000 0.00 2.70 0.00 71,808.70
Base 359.030000 0.00 2.70 0.00 71,808.70

053332102 AUTOZONE INC COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

545.000 1.000000 NHDM Local 374.113200 0.00 8.18 0.00 203,899.87
Base 374.113200 0.00 8.18 0.00 203,899.87
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053332102 Total

745.000 Local 0.00 10.88 0.00 275,708.57
Base 0.00 10.88 0.00 275,708.57

053484101 AVALONBAY COMMUNITIES INC REIT USD.01 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

108.000 1.000000 NHHY Local 144.009300 0.00 1.62 0.00 15,554.62
Base 144.009300 0.00 1.62 0.00 15,554.62

05399Z951 ADVENT INTERNATIONAL GPE VI A 23 Jul 2012 CAPITAL CALL USD/OTH23 Jul 2012

975,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 975,000.00
Base 1.000000 0.00 0.00 0.00 975,000.00

30 Jul 2012 CAPITAL CALL USD/OTH30 Jul 2012

720,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 720,000.00
Base 1.000000 0.00 0.00 0.00 720,000.00

27 Aug 2012 CAPITAL CALL USD/OTH27 Aug 2012

195,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 195,000.00
Base 1.000000 0.00 0.00 0.00 195,000.00

27 Sep 2012 CAPITAL CALL USD/OTH27 Sep 2012

1,245,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,245,000.00
Base 1.000000 0.00 0.00 0.00 1,245,000.00

05399Z951 Total

3,135,000.000 Local 0.00 0.00 0.00 3,135,000.00
Base 0.00 0.00 0.00 3,135,000.00

054937107 BB+T CORP COMMON STOCK USD5. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

480.000 1.000000 NHHY Local 30.730000 0.00 7.20 0.00 14,757.60
Base 30.730000 0.00 7.20 0.00 14,757.60

054937107 BB+T CORP COMMON STOCK USD5. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,100.000 1.000000 NHDM Local 32.954500 0.00 16.50 0.00 36,266.45
Base 32.954500 0.00 16.50 0.00 36,266.45
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054937107 Total

1,580.000 Local 0.00 23.70 0.00 51,024.05
Base 0.00 23.70 0.00 51,024.05

055921100 BMC SOFTWARE INC COMMON STOCK USD.0101 Aug 2012 EXTERNAL SWAP USD/DTC06 Aug 2012

1,200.000 1.000000 NHIM Local 37.510000 0.00 0.00 0.00 45,012.00
Base 37.510000 0.00 0.00 0.00 45,012.00

05615F102 BABCOCK + WILCOX CO/THE COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,700.000 1.000000 NHIM Local 26.614600 0.00 25.50 0.00 45,270.32
Base 26.614600 0.00 25.50 0.00 45,270.32

056752108 BAIDU INC   SPON ADR ADR USD.00005 23 Aug 2012 UBS SECURITIES LLC USD/DTC 0.0128 Aug 2012

2,512.000 1.000000 NHHP Local 114.251400 0.00 18.84 0.00 287,018.36
Base 114.251400 0.00 18.84 0.00 287,018.36

24 Aug 2012 UBS SECURITIES LLC USD/DTC 0.0129 Aug 2012

1,298.000 1.000000 NHHP Local 114.633400 0.00 9.74 0.00 148,803.89
Base 114.633400 0.00 9.74 0.00 148,803.89

29 Aug 2012 UBS SECURITIES LLC USD/DTC 0.0104 Sep 2012

406.000 1.000000 NHHP Local 114.814400 0.00 3.05 0.00 46,617.70
Base 114.814400 0.00 3.05 0.00 46,617.70

056752108 Total

4,216.000 Local 0.00 31.63 0.00 482,439.95
Base 0.00 31.63 0.00 482,439.95

057224107 BAKER HUGHES INC COMMON STOCK USD1. 24 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

700.000 1.000000 NHDM Local 44.914300 0.00 10.50 0.00 31,450.51
Base 44.914300 0.00 10.50 0.00 31,450.51

057224107 BAKER HUGHES INC COMMON STOCK USD1. 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

200.000 1.000000 NHHY Local 47.320000 0.00 3.00 0.00 9,467.00
Base 47.320000 0.00 3.00 0.00 9,467.00
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057224107 Total

900.000 Local 0.00 13.50 0.00 40,917.51
Base 0.00 13.50 0.00 40,917.51

057665200 BALCHEM CORP COMMON STOCK USD. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

200.000 1.000000 NHIH Local 37.605000 0.00 3.00 0.00 7,524.00
Base 37.605000 0.00 3.00 0.00 7,524.00

058498106 BALL CORP COMMON STOCK NPV 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

1,000.000 1.000000 NHIM Local 40.440000 0.00 0.00 0.00 40,440.00
Base 40.440000 0.00 0.00 0.00 40,440.00

05874B107 BALLY TECHNOLOGIES INC COMMON STOCK USD.1 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,200.000 1.000000 NHIM Local 43.710000 0.00 0.00 0.00 52,452.00
Base 43.710000 0.00 0.00 0.00 52,452.00

059692103 BANCORPSOUTH INC COMMON STOCK USD2.518 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,100.000 1.000000 NHHZ Local 15.254300 0.00 16.50 0.00 16,796.23
Base 15.254300 0.00 16.50 0.00 16,796.23

060505104 BANK OF AMERICA CORP COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

2,710.000 1.000000 NHHY Local 7.610000 0.00 40.65 0.00 20,663.75
Base 7.610000 0.00 40.65 0.00 20,663.75

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

1,290.000 1.000000 NHHY Local 8.178900 0.00 19.35 0.00 10,570.13
Base 8.178900 0.00 19.35 0.00 10,570.13

060505104 BANK OF AMERICA CORP COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

9,300.000 1.000000 NHDM Local 8.856100 0.00 139.50 0.00 82,501.23
Base 8.856100 0.00 139.50 0.00 82,501.23

060505104 Total

13,300.000 Local 0.00 199.50 0.00 113,735.11
Base 0.00 199.50 0.00 113,735.11
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064058100 BANK OF NEW YORK MELLON CORP COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

680.000 1.000000 NHHY Local 21.390000 0.00 10.20 0.00 14,555.40
Base 21.390000 0.00 10.20 0.00 14,555.40

06647F102 BANKRATE INC COMMON STOCK 08 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0413 Aug 2012

4,460.000 1.000000 NHHO Local 19.212500 0.00 178.40 0.00 85,866.15
Base 19.212500 0.00 178.40 0.00 85,866.15

09 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0414 Aug 2012

3,370.000 1.000000 NHHO Local 19.362500 0.00 134.80 0.00 65,386.43
Base 19.362500 0.00 134.80 0.00 65,386.43

10 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0415 Aug 2012

5,630.000 1.000000 NHHO Local 18.964300 0.00 225.20 0.00 106,994.21
Base 18.964300 0.00 225.20 0.00 106,994.21

13 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0216 Aug 2012

5,600.000 1.000000 NHHO Local 19.112800 0.00 112.00 0.00 107,143.68
Base 19.112800 0.00 112.00 0.00 107,143.68

14 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0217 Aug 2012

2,030.000 1.000000 NHHO Local 18.876000 0.00 40.60 0.00 38,358.88
Base 18.876000 0.00 40.60 0.00 38,358.88

16 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0221 Aug 2012

4,120.000 1.000000 NHHO Local 19.035700 0.00 82.40 0.00 78,509.48
Base 19.035700 0.00 82.40 0.00 78,509.48

17 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0222 Aug 2012

3,180.000 1.000000 NHHO Local 19.054800 0.00 63.60 0.00 60,657.86
Base 19.054800 0.00 63.60 0.00 60,657.86

24 Aug 2012 SEI FINANCIAL SER CO USD/DTC 0.0429 Aug 2012

1,700.000 1.000000 NHHO Local 17.636700 0.00 59.50 0.00 30,041.89
Base 17.636700 0.00 59.50 0.00 30,041.89
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06647F102 Total

30,090.000 Local 0.00 896.50 0.00 572,958.58
Base 0.00 896.50 0.00 572,958.58

06846N104 BILL BARRETT CORP COMMON STOCK USD. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

100.000 1.000000 NHIH Local 22.113600 0.00 1.50 0.00 2,212.86
Base 22.113600 0.00 1.50 0.00 2,212.86

05 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

300.000 1.000000 NHIH Local 21.890000 0.00 0.00 0.00 6,567.00
Base 21.890000 0.00 0.00 0.00 6,567.00

06846N104 BILL BARRETT CORP COMMON STOCK USD. 06 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0111 Jul 2012

5,440.000 1.000000 NHDU Local 21.490000 0.00 27.20 0.00 116,932.80
Base 21.490000 0.00 27.20 0.00 116,932.80

09 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0112 Jul 2012

2,570.000 1.000000 NHDU Local 21.342100 0.00 12.85 0.00 54,862.05
Base 21.342100 0.00 12.85 0.00 54,862.05

13 Jul 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0118 Jul 2012

2,210.000 1.000000 NHDU Local 20.130000 0.00 11.05 0.00 44,498.35
Base 20.130000 0.00 11.05 0.00 44,498.35

06846N104 Total

10,620.000 Local 0.00 52.60 0.00 225,073.06
Base 0.00 52.60 0.00 225,073.06

071813109 BAXTER INTERNATIONAL INC COMMON STOCK USD1. 21 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0126 Sep 2012

10,600.000 1.000000 NHDF Local 61.017900 0.00 106.00 0.00 646,895.74
Base 61.017900 0.00 106.00 0.00 646,895.74

26 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.01OPEN

15,400.000 1.000000 NHDF Local 60.006000 0.00 154.00 0.00 924,246.40
Base 60.006000 0.00 154.00 0.00 924,246.40
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071813109 Total

26,000.000 Local 0.00 260.00 0.00 1,571,142.14
Base 0.00 260.00 0.00 1,571,142.14

071991913 BLACKSTONE CAPITAL PARTNERS V LP 20 Aug 2012 CAPITAL CALL USD/OTH20 Aug 2012

51,814.590 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 51,814.59
Base 1.000000 0.00 0.00 0.00 51,814.59

073295107 BBCN BANCORP INC COMMON STOCK USD. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

900.000 1.000000 NHIH Local 11.044000 0.00 13.50 0.00 9,953.10
Base 11.044000 0.00 13.50 0.00 9,953.10

073295107 BBCN BANCORP INC COMMON STOCK USD. 12 Jul 2012 INSTINET USD/DTC 0.0217 Jul 2012

3,960.000 1.000000 NHHO Local 10.909500 0.00 79.20 0.00 43,280.82
Base 10.909500 0.00 79.20 0.00 43,280.82

13 Jul 2012 INSTINET USD/DTC 0.0218 Jul 2012

6,820.000 1.000000 NHHO Local 11.332400 0.00 136.40 0.00 77,423.37
Base 11.332400 0.00 136.40 0.00 77,423.37

23 Jul 2012 INSTINET USD/DTC 0.0226 Jul 2012

2,080.000 1.000000 NHHO Local 10.814400 0.00 41.60 0.00 22,535.55
Base 10.814400 0.00 41.60 0.00 22,535.55

24 Jul 2012 INSTINET USD/DTC 0.0227 Jul 2012

2,900.000 1.000000 NHHO Local 10.994500 0.00 58.00 0.00 31,942.05
Base 10.994500 0.00 58.00 0.00 31,942.05

01 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0306 Aug 2012

2,250.000 1.000000 NHHO Local 11.390400 0.00 67.50 0.00 25,695.90
Base 11.390400 0.00 67.50 0.00 25,695.90

02 Aug 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0407 Aug 2012

740.000 1.000000 NHHO Local 11.182100 0.00 29.60 0.00 8,304.35
Base 11.182100 0.00 29.60 0.00 8,304.35

03 Aug 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0408 Aug 2012
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1,180.000 1.000000 NHHO Local 11.594400 0.00 47.20 0.00 13,728.59
Base 11.594400 0.00 47.20 0.00 13,728.59

06 Aug 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0409 Aug 2012

2,480.000 1.000000 NHHO Local 11.606600 0.00 99.20 0.00 28,883.57
Base 11.606600 0.00 99.20 0.00 28,883.57

073295107 Total

23,310.000 Local 0.00 572.20 0.00 261,747.30
Base 0.00 572.20 0.00 261,747.30

073685109 BEACON ROOFING SUPPLY INC COMMON STOCK USD.0126 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0231 Jul 2012

2,350.000 1.000000 NHHO Local 25.165400 0.00 47.00 0.00 59,185.69
Base 25.165400 0.00 47.00 0.00 59,185.69

07 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0410 Aug 2012

3,220.000 1.000000 NHHO Local 24.371300 0.00 128.80 0.00 78,604.39
Base 24.371300 0.00 128.80 0.00 78,604.39

12 Sep 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0417 Sep 2012

1,970.000 1.000000 NHHO Local 29.569300 0.00 68.95 0.00 58,320.47
Base 29.569300 0.00 68.95 0.00 58,320.47

073685109 Total

7,540.000 Local 0.00 244.75 0.00 196,110.55
Base 0.00 244.75 0.00 196,110.55

074014101 BEASLEY BROADCAST GRP INC  A COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

200.000 1.000000 NHHZ Local 5.975000 0.00 3.00 0.00 1,198.00
Base 5.975000 0.00 3.00 0.00 1,198.00

07556Q105 BEAZER HOMES USA INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Aug 2012

3,500.000 1.000000 NHIH Local 2.739700 0.00 35.00 0.00 9,623.95
Base 2.739700 0.00 35.00 0.00 9,623.95

075896100 BED BATH + BEYOND INC COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

1,800.000 1.000000 NHDZ Local 63.148300 0.00 36.00 0.00 113,702.94
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Base 63.148300 0.00 36.00 0.00 113,702.94

075896100 BED BATH + BEYOND INC COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 60.947600 0.00 0.00 0.00 6,094.76
Base 60.947600 0.00 0.00 0.00 6,094.76

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

700.000 1.000000 NHIM Local 60.950000 0.00 0.00 0.00 42,665.00
Base 60.950000 0.00 0.00 0.00 42,665.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

600.000 1.000000 NHIM Local 63.000000 0.00 0.00 0.00 37,800.00
Base 63.000000 0.00 0.00 0.00 37,800.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

200.000 1.000000 NHIM Local 63.000000 0.00 0.00 0.00 12,600.00
Base 63.000000 0.00 0.00 0.00 12,600.00

075896100 Total

3,400.000 Local 0.00 36.00 0.00 212,862.70
Base 0.00 36.00 0.00 212,862.70

077454106 BELDEN INC COMMON STOCK USD.0116 Jul 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0419 Jul 2012

1,350.000 1.000000 NHHO Local 32.041000 0.00 54.00 0.00 43,309.35
Base 32.041000 0.00 54.00 0.00 43,309.35

06 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0311 Sep 2012

2,720.000 1.000000 NHHO Local 37.262800 0.00 68.00 0.00 101,422.82
Base 37.262800 0.00 68.00 0.00 101,422.82

077454106 Total

4,070.000 Local 0.00 122.00 0.00 144,732.17
Base 0.00 122.00 0.00 144,732.17

080555105 BELO CORPORATION A COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Aug 2012

1,000.000 1.000000 NHIH Local 7.102000 0.00 10.00 0.00 7,112.00
Base 7.102000 0.00 10.00 0.00 7,112.00
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080555105 BELO CORPORATION A COMMON STOCK USD.0107 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0112 Sep 2012

8,500.000 1.000000 NHDF Local 7.709400 0.00 59.50 0.00 65,589.40
Base 7.709400 0.00 59.50 0.00 65,589.40

10 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0113 Sep 2012

4,400.000 1.000000 NHDF Local 7.765400 0.00 30.80 0.00 34,198.56
Base 7.765400 0.00 30.80 0.00 34,198.56

11 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0114 Sep 2012

3,900.000 1.000000 NHDF Local 7.793100 0.00 27.30 0.00 30,420.39
Base 7.793100 0.00 27.30 0.00 30,420.39

12 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0117 Sep 2012

1,500.000 1.000000 NHDF Local 7.776700 0.00 10.50 0.00 11,675.55
Base 7.776700 0.00 10.50 0.00 11,675.55

13 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0118 Sep 2012

200.000 1.000000 NHDF Local 7.800000 0.00 1.40 0.00 1,561.40
Base 7.800000 0.00 1.40 0.00 1,561.40

17 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0120 Sep 2012

3,300.000 1.000000 NHDF Local 7.964300 0.00 23.10 0.00 26,305.29
Base 7.964300 0.00 23.10 0.00 26,305.29

18 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0121 Sep 2012

6,800.000 1.000000 NHDF Local 7.851600 0.00 47.60 0.00 53,438.48
Base 7.851600 0.00 47.60 0.00 53,438.48

19 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0124 Sep 2012

3,400.000 1.000000 NHDF Local 7.904100 0.00 23.80 0.00 26,897.74
Base 7.904100 0.00 23.80 0.00 26,897.74

24 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0127 Sep 2012

4,500.000 1.000000 NHDF Local 8.238400 0.00 31.50 0.00 37,104.30
Base 8.238400 0.00 31.50 0.00 37,104.30

25 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0128 Sep 2012

14,800.000 1.000000 NHDF Local 8.062100 0.00 103.60 0.00 119,422.68
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Base 8.062100 0.00 103.60 0.00 119,422.68

26 Sep 2012 UBS SECURITIES LLC USD/DTC 0.01OPEN

14,900.000 1.000000 NHDF Local 7.749200 0.00 104.30 0.00 115,567.38
Base 7.749200 0.00 104.30 0.00 115,567.38

26 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.01OPEN

3,100.000 1.000000 NHDF Local 7.840000 0.00 23.25 0.00 24,327.25
Base 7.840000 0.00 23.25 0.00 24,327.25

27 Sep 2012 UBS SECURITIES LLC USD/DTC 0.01OPEN

11,900.000 1.000000 NHDF Local 7.781600 0.00 83.30 0.00 92,684.34
Base 7.781600 0.00 83.30 0.00 92,684.34

28 Sep 2012 UBS SECURITIES LLC USD/DTC 0.01OPEN

7,100.000 1.000000 NHDF Local 7.928800 0.00 49.70 0.00 56,344.18
Base 7.928800 0.00 49.70 0.00 56,344.18

080555105 Total

89,300.000 Local 0.00 629.65 0.00 702,648.94
Base 0.00 629.65 0.00 702,648.94

084670702 BERKSHIRE HATHAWAY INC CL B COMMON STOCK USD. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

500.000 1.000000 NHHY Local 83.090000 0.00 7.50 0.00 41,552.50
Base 83.090000 0.00 7.50 0.00 41,552.50

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

200.000 1.000000 NHHY Local 85.320000 0.00 3.00 0.00 17,067.00
Base 85.320000 0.00 3.00 0.00 17,067.00

084670702 BERKSHIRE HATHAWAY INC CL B COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

5,500.000 1.000000 NHDM Local 89.012200 0.00 82.50 0.00 489,649.60
Base 89.012200 0.00 82.50 0.00 489,649.60

084670702 Total

6,200.000 Local 0.00 93.00 0.00 548,269.10
Base 0.00 93.00 0.00 548,269.10
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085789105 BERRY PETROLEUM CO CLASS A COMMON STOCK USD.0106 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0111 Jul 2012

2,360.000 1.000000 NHDU Local 39.791800 0.00 11.80 0.00 93,920.45
Base 39.791800 0.00 11.80 0.00 93,920.45

09 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0112 Jul 2012

4,070.000 1.000000 NHDU Local 39.986700 0.00 20.35 0.00 162,766.22
Base 39.986700 0.00 20.35 0.00 162,766.22

13 Jul 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0118 Jul 2012

460.000 1.000000 NHDU Local 38.770000 0.00 2.30 0.00 17,836.50
Base 38.770000 0.00 2.30 0.00 17,836.50

07 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0112 Sep 2012

2,390.000 1.000000 NHDU Local 38.275100 0.00 11.95 0.00 91,489.44
Base 38.275100 0.00 11.95 0.00 91,489.44

085789105 Total

9,280.000 Local 0.00 46.40 0.00 366,012.61
Base 0.00 46.40 0.00 366,012.61

09065V302 BIOSANTE PHARMACEUTICALS INC COMMON STOCK USD. 28 Jun 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.01CANCEL

-1.000 1.000000 NHIH Local 2.560000 0.00 -0.01 0.00 -2.57
Base 2.560000 0.00 -0.01 0.00 -2.57

09069N108 BIOSCRIP INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Aug 2012

1,000.000 1.000000 NHIH Local 7.555000 0.00 10.00 0.00 7,565.00
Base 7.555000 0.00 10.00 0.00 7,565.00

09247X101 BLACKROCK INC COMMON STOCK USD.0118 Sep 2012 APEX CLEARING CORPORATION USD/DTC 0.0221 Sep 2012

700.000 1.000000 NHEY Local 183.047700 0.00 14.00 0.00 128,147.39
Base 183.047700 0.00 14.00 0.00 128,147.39

092533108 BLACKROCK KELSO CAPITAL CORP COMMON STOCK USD. 03 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC12 Jul 2012

1,193.720 1.000000 NHHZ Local 9.443001 0.00 0.00 0.00 11,272.30
Base 9.443001 0.00 0.00 0.00 11,272.30

092533108 BLACKROCK KELSO CAPITAL CORP COMMON STOCK USD. 03 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC12 Jul 2012
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366.280 1.000000 NHIH Local 9.442994 0.00 0.00 0.00 3,458.78
Base 9.442994 0.00 0.00 0.00 3,458.78

092533108 Total

1,560.000 Local 0.00 0.00 0.00 14,731.08
Base 0.00 0.00 0.00 14,731.08

094235108 BLOOMIN  BRANDS INC COMMON STOCK USD.0128 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

3,200.000 1.000000 NHIH Local 15.628800 0.00 48.00 0.00 50,060.16
Base 15.628800 0.00 48.00 0.00 50,060.16

095229100 BLUCORA INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

500.000 1.000000 NHIH Local 15.616000 0.00 7.50 0.00 7,815.50
Base 15.616000 0.00 7.50 0.00 7,815.50

099502106 BOOZ ALLEN HAMILTON HOLDING COMMON STOCK USD.0113 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0318 Jul 2012

8,251.000 1.000000 NHEX Local 17.371100 0.00 247.53 0.00 143,576.48
Base 17.371100 0.00 247.53 0.00 143,576.48

24 Sep 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0327 Sep 2012

5,359.000 1.000000 NHEX Local 13.914000 0.00 160.77 0.00 74,725.90
Base 13.914000 0.00 160.77 0.00 74,725.90

099502106 Total

13,610.000 Local 0.00 408.30 0.00 218,302.38
Base 0.00 408.30 0.00 218,302.38

099724106 BORGWARNER INC COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

900.000 1.000000 NHIM Local 63.969200 0.00 12.15 0.00 57,584.43
Base 63.969200 0.00 12.15 0.00 57,584.43

099724106 BORGWARNER INC COMMON STOCK USD.0115 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

300.000 1.000000 NHDM Local 70.783300 0.00 4.50 0.00 21,239.49
Base 70.783300 0.00 4.50 0.00 21,239.49

099724106 Total

1,200.000 Local 0.00 16.65 0.00 78,823.92
Base 0.00 16.65 0.00 78,823.92
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101119105 BOSTON PRIVATE FINL HOLDING COMMON STOCK USD1. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

1,100.000 1.000000 NHIH Local 8.949100 0.00 11.00 0.00 9,855.01
Base 8.949100 0.00 11.00 0.00 9,855.01

101121101 BOSTON PROPERTIES INC REIT USD.01 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

212.000 1.000000 NHDM Local 111.374700 0.00 3.18 0.00 23,614.62
Base 111.374700 0.00 3.18 0.00 23,614.62

101121101 BOSTON PROPERTIES INC REIT USD.01 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

139.000 1.000000 NHHY Local 111.621200 0.00 2.09 0.00 15,517.44
Base 111.621200 0.00 2.09 0.00 15,517.44

101121101 Total

351.000 Local 0.00 5.27 0.00 39,132.06
Base 0.00 5.27 0.00 39,132.06

10199S942 BOSTON MILLENNIA II L P 25 Apr 2012 CAPITAL CALL USD/BOS

200,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 200,000.00
Base 1.000000 0.00 0.00 0.00 200,000.00

28 Sep 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-200,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 -200,000.00
Base 1.000000 0.00 0.00 0.00 -200,000.00

10199S942 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

109473405 BRIGHTPOINT INC COMMON STOCK USD.0105 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Jul 2012

1,100.000 1.000000 NHIH Local 8.901800 0.00 11.00 0.00 9,802.98
Base 8.901800 0.00 11.00 0.00 9,802.98

109641100 BRINKER INTERNATIONAL INC COMMON STOCK USD.1 01 Aug 2012 EXTERNAL SWAP USD/DTC06 Aug 2012

400.000 1.000000 NHIM Local 32.020000 0.00 0.00 0.00 12,808.00
Base 32.020000 0.00 0.00 0.00 12,808.00

01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012
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800.000 1.000000 NHIM Local 32.020000 0.00 0.00 0.00 25,616.00
Base 32.020000 0.00 0.00 0.00 25,616.00

109641100 Total

1,200.000 Local 0.00 0.00 0.00 38,424.00
Base 0.00 0.00 0.00 38,424.00

109696104 BRINK S CO/THE COMMON STOCK USD1. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

300.000 1.000000 NHIH Local 25.100000 0.00 4.50 0.00 7,534.50
Base 25.100000 0.00 4.50 0.00 7,534.50

110394103 BRISTOW GROUP INC COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

400.000 1.000000 NHHZ Local 44.407500 0.00 6.00 0.00 17,769.00
Base 44.407500 0.00 6.00 0.00 17,769.00

111320107 BROADCOM CORP CL A COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,400.000 1.000000 NHDM Local 34.071400 0.00 21.00 0.00 47,720.96
Base 34.071400 0.00 21.00 0.00 47,720.96

115637209 BROWN FORMAN CORP CLASS B COMMON STOCK USD.1515 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

700.000 1.000000 NHIM Local 61.837000 0.00 10.50 0.00 43,296.40
Base 61.837000 0.00 10.50 0.00 43,296.40

115736100 BROWN SHOE COMPANY INC COMMON STOCK USD.0105 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

700.000 1.000000 NHIH Local 13.530000 0.00 0.00 0.00 9,471.00
Base 13.530000 0.00 0.00 0.00 9,471.00

118440106 BUCKLE INC/THE COMMON STOCK USD.0105 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

200.000 1.000000 NHIH Local 38.321900 0.00 3.00 0.00 7,667.38
Base 38.321900 0.00 3.00 0.00 7,667.38

119848109 BUFFALO WILD WINGS INC COMMON STOCK NPV 05 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Jul 2012

100.000 1.000000 NHIH Local 87.765000 0.00 1.50 0.00 8,778.00
Base 87.765000 0.00 1.50 0.00 8,778.00

119848109 BUFFALO WILD WINGS INC COMMON STOCK NPV 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

50.000 1.000000 NHIB Local 74.030000 0.00 0.50 0.00 3,702.00
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Base 74.030000 0.00 0.50 0.00 3,702.00

119848109 BUFFALO WILD WINGS INC COMMON STOCK NPV 12 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0117 Sep 2012

2,050.000 1.000000 NHDU Local 84.349300 0.00 10.25 0.00 172,926.32
Base 84.349300 0.00 10.25 0.00 172,926.32

12 Sep 2012 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.0317 Sep 2012

750.000 1.000000 NHDU Local 83.937600 0.00 22.50 0.00 62,975.70
Base 83.937600 0.00 22.50 0.00 62,975.70

119848109 Total

2,950.000 Local 0.00 34.75 0.00 248,382.02
Base 0.00 34.75 0.00 248,382.02

124857202 CBS CORP CLASS B NON VOTING COMMON STOCK USD. 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

200.000 1.000000 NHHY Local 35.990000 0.00 3.00 0.00 7,201.00
Base 35.990000 0.00 3.00 0.00 7,201.00

12503M108 CBOE HOLDINGS INC COMMON STOCK 17 Sep 2012 BARCLAYS CAPITAL LE USD/DTC 0.0220 Sep 2012

2,248.000 1.000000 NHEZ Local 29.527400 0.00 44.96 0.00 66,422.56
Base 29.527400 0.00 44.96 0.00 66,422.56

18 Sep 2012 BARCLAYS CAPITAL LE USD/DTC 0.0221 Sep 2012

2,698.000 1.000000 NHEZ Local 29.838000 0.00 53.96 0.00 80,556.88
Base 29.838000 0.00 53.96 0.00 80,556.88

19 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0224 Sep 2012

2,751.000 1.000000 NHEZ Local 30.073000 0.00 55.02 0.00 82,785.84
Base 30.073000 0.00 55.02 0.00 82,785.84

19 Sep 2012 BARCLAYS CAPITAL LE USD/DTC 0.0224 Sep 2012

4,507.000 1.000000 NHEZ Local 30.089500 0.00 90.14 0.00 135,703.52
Base 30.089500 0.00 90.14 0.00 135,703.52

20 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0225 Sep 2012

2,807.000 1.000000 NHEZ Local 30.150900 0.00 56.14 0.00 84,689.72
Base 30.150900 0.00 56.14 0.00 84,689.72
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20 Sep 2012 BARCLAYS CAPITAL LE USD/DTC 0.0225 Sep 2012

4,492.000 1.000000 NHEZ Local 30.130000 0.00 89.84 0.00 135,433.80
Base 30.130000 0.00 89.84 0.00 135,433.80

21 Sep 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.0226 Sep 2012

2,237.000 1.000000 NHEZ Local 30.278300 0.00 44.74 0.00 67,777.30
Base 30.278300 0.00 44.74 0.00 67,777.30

21 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0226 Sep 2012

3,356.000 1.000000 NHEZ Local 30.284500 0.00 67.12 0.00 101,701.90
Base 30.284500 0.00 67.12 0.00 101,701.90

24 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0227 Sep 2012

4,034.000 1.000000 NHEZ Local 30.258700 0.00 80.68 0.00 122,144.28
Base 30.258700 0.00 80.68 0.00 122,144.28

25 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Sep 2012

1,915.000 1.000000 NHEZ Local 29.996900 0.00 38.30 0.00 57,482.36
Base 29.996900 0.00 38.30 0.00 57,482.36

12503M108 Total

31,045.000 Local 0.00 620.90 0.00 934,698.16
Base 0.00 620.90 0.00 934,698.16

12561W105 CLECO CORPORATION COMMON STOCK USD1. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

400.000 1.000000 NHHZ Local 43.953800 0.00 6.00 0.00 17,587.52
Base 43.953800 0.00 6.00 0.00 17,587.52

12572Q105 CME GROUP INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

56.000 1.000000 NHHY Local 262.923200 0.00 0.84 0.00 14,724.54
Base 262.923200 0.00 0.84 0.00 14,724.54

12621E103 CNO FINANCIAL GROUP INC COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

2,100.000 1.000000 NHHZ Local 8.216700 0.00 31.50 0.00 17,286.57
Base 8.216700 0.00 31.50 0.00 17,286.57

12662P108 CVR ENERGY INC COMMON STOCK USD.0103 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0109 Jul 2012
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100.000 1.000000 NHDF Local 27.441800 0.00 0.70 0.00 2,744.88
Base 27.441800 0.00 0.70 0.00 2,744.88

05 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Jul 2012

2,300.000 1.000000 NHDF Local 27.338900 0.00 16.10 0.00 62,895.57
Base 27.338900 0.00 16.10 0.00 62,895.57

06 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0111 Jul 2012

2,400.000 1.000000 NHDF Local 27.273400 0.00 16.80 0.00 65,472.96
Base 27.273400 0.00 16.80 0.00 65,472.96

09 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0112 Jul 2012

1,100.000 1.000000 NHDF Local 27.207300 0.00 7.70 0.00 29,935.73
Base 27.207300 0.00 7.70 0.00 29,935.73

10 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0113 Jul 2012

1,300.000 1.000000 NHDF Local 27.356400 0.00 9.10 0.00 35,572.42
Base 27.356400 0.00 9.10 0.00 35,572.42

11 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0116 Jul 2012

300.000 1.000000 NHDF Local 27.778700 0.00 2.10 0.00 8,335.71
Base 27.778700 0.00 2.10 0.00 8,335.71

12 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0117 Jul 2012

300.000 1.000000 NHDF Local 27.567200 0.00 2.10 0.00 8,272.26
Base 27.567200 0.00 2.10 0.00 8,272.26

13 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0118 Jul 2012

1,100.000 1.000000 NHDF Local 28.057400 0.00 7.70 0.00 30,870.84
Base 28.057400 0.00 7.70 0.00 30,870.84

16 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0119 Jul 2012

1,200.000 1.000000 NHDF Local 28.033900 0.00 8.40 0.00 33,649.08
Base 28.033900 0.00 8.40 0.00 33,649.08

17 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0120 Jul 2012

1,300.000 1.000000 NHDF Local 28.419300 0.00 9.10 0.00 36,954.19
Base 28.419300 0.00 9.10 0.00 36,954.19
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18 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0123 Jul 2012

1,600.000 1.000000 NHDF Local 28.911800 0.00 11.20 0.00 46,270.08
Base 28.911800 0.00 11.20 0.00 46,270.08

19 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0124 Jul 2012

1,100.000 1.000000 NHDF Local 28.694600 0.00 7.70 0.00 31,571.76
Base 28.694600 0.00 7.70 0.00 31,571.76

20 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0125 Jul 2012

100.000 1.000000 NHDF Local 28.459500 0.00 0.70 0.00 2,846.65
Base 28.459500 0.00 0.70 0.00 2,846.65

23 Jul 2012 LIQUIDNETINC USD/DTC 0.0226 Jul 2012

3,300.000 1.000000 NHDF Local 28.021700 0.00 49.50 0.00 92,521.11
Base 28.021700 0.00 49.50 0.00 92,521.11

23 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0126 Jul 2012

1,400.000 1.000000 NHDF Local 27.845100 0.00 9.80 0.00 38,992.94
Base 27.845100 0.00 9.80 0.00 38,992.94

24 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0127 Jul 2012

1,000.000 1.000000 NHDF Local 27.395700 0.00 7.00 0.00 27,402.70
Base 27.395700 0.00 7.00 0.00 27,402.70

25 Jul 2012 LIQUIDNETINC USD/DTC 0.0230 Jul 2012

1,400.000 1.000000 NHDF Local 27.165000 0.00 21.00 0.00 38,052.00
Base 27.165000 0.00 21.00 0.00 38,052.00

25 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Jul 2012

900.000 1.000000 NHDF Local 27.063800 0.00 6.30 0.00 24,363.72
Base 27.063800 0.00 6.30 0.00 24,363.72

26 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0131 Jul 2012

1,400.000 1.000000 NHDF Local 27.672000 0.00 9.80 0.00 38,750.60
Base 27.672000 0.00 9.80 0.00 38,750.60

27 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0101 Aug 2012

800.000 1.000000 NHDF Local 27.936500 0.00 5.60 0.00 22,354.80
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Base 27.936500 0.00 5.60 0.00 22,354.80

30 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0102 Aug 2012

800.000 1.000000 NHDF Local 28.483200 0.00 5.60 0.00 22,792.16
Base 28.483200 0.00 5.60 0.00 22,792.16

12662P108 Total

25,200.000 Local 0.00 214.00 0.00 700,622.16
Base 0.00 214.00 0.00 700,622.16

126650100 CVS CAREMARK CORP COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 47.030000 0.00 3.00 0.00 9,409.00
Base 47.030000 0.00 3.00 0.00 9,409.00

12673A108 CYS INVESTMENTS INC REIT USD.01 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

8,300.000 1.000000 NHIH Local 14.457600 0.00 0.00 0.00 119,998.08
Base 14.457600 0.00 0.00 0.00 119,998.08

12673A108 CYS INVESTMENTS INC REIT USD.01 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

29,200.000 1.000000 NHHZ Local 14.406100 0.00 438.00 0.00 421,096.12
Base 14.406100 0.00 438.00 0.00 421,096.12

12673A108 Total

37,500.000 Local 0.00 438.00 0.00 541,094.20
Base 0.00 438.00 0.00 541,094.20

126804301 CABELA S INC COMMON STOCK USD.0113 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0218 Jul 2012

5,570.000 1.000000 NHDU Local 39.184300 0.00 111.40 0.00 218,367.95
Base 39.184300 0.00 111.40 0.00 218,367.95

126804301 CABELA S INC COMMON STOCK USD.0118 Sep 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0521 Sep 2012

9,758.000 1.000000 NHIB Local 53.451800 0.00 487.90 0.00 522,070.56
Base 53.451800 0.00 487.90 0.00 522,070.56

19 Sep 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0524 Sep 2012

2,895.000 1.000000 NHIB Local 54.375000 0.00 144.75 0.00 157,560.38
Base 54.375000 0.00 144.75 0.00 157,560.38
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126804301 Total

18,223.000 Local 0.00 744.05 0.00 897,998.89
Base 0.00 744.05 0.00 897,998.89

126ESC904 CVR ENERGY INC COMMON STOCK 04 May 2012 TENDER OFFER USD/DTC07 May 2012

14,850.000 1.000000 NHIH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

127055101 CABOT CORP COMMON STOCK USD1. 07 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0112 Sep 2012

700.000 1.000000 NHDF Local 37.476200 0.00 4.90 0.00 26,238.24
Base 37.476200 0.00 4.90 0.00 26,238.24

10 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0113 Sep 2012

1,200.000 1.000000 NHDF Local 37.389700 0.00 9.00 0.00 44,876.64
Base 37.389700 0.00 9.00 0.00 44,876.64

11 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0114 Sep 2012

400.000 1.000000 NHDF Local 37.420000 0.00 2.80 0.00 14,970.80
Base 37.420000 0.00 2.80 0.00 14,970.80

12 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0117 Sep 2012

2,200.000 1.000000 NHDF Local 38.039600 0.00 16.50 0.00 83,703.62
Base 38.039600 0.00 16.50 0.00 83,703.62

13 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0118 Sep 2012

800.000 1.000000 NHDF Local 37.766600 0.00 6.00 0.00 30,219.28
Base 37.766600 0.00 6.00 0.00 30,219.28

17 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0120 Sep 2012

800.000 1.000000 NHDF Local 38.797200 0.00 6.00 0.00 31,043.76
Base 38.797200 0.00 6.00 0.00 31,043.76

17 Sep 2012 LIQUIDNETINC USD/DTC 0.0220 Sep 2012

3,400.000 1.000000 NHDF Local 39.000000 0.00 51.00 0.00 132,651.00
Base 39.000000 0.00 51.00 0.00 132,651.00

18 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0121 Sep 2012
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5,400.000 1.000000 NHDF Local 38.378200 0.00 40.50 0.00 207,282.78
Base 38.378200 0.00 40.50 0.00 207,282.78

19 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0124 Sep 2012

300.000 1.000000 NHDF Local 38.444200 0.00 2.25 0.00 11,535.51
Base 38.444200 0.00 2.25 0.00 11,535.51

20 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0125 Sep 2012

1,500.000 1.000000 NHDF Local 38.358800 0.00 11.25 0.00 57,549.45
Base 38.358800 0.00 11.25 0.00 57,549.45

21 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0126 Sep 2012

1,600.000 1.000000 NHDF Local 38.249500 0.00 12.00 0.00 61,211.20
Base 38.249500 0.00 12.00 0.00 61,211.20

24 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0127 Sep 2012

900.000 1.000000 NHDF Local 37.922600 0.00 6.75 0.00 34,137.09
Base 37.922600 0.00 6.75 0.00 34,137.09

25 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0128 Sep 2012

3,400.000 1.000000 NHDF Local 37.847500 0.00 25.50 0.00 128,707.00
Base 37.847500 0.00 25.50 0.00 128,707.00

26 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.01OPEN

900.000 1.000000 NHDF Local 36.971900 0.00 6.75 0.00 33,281.46
Base 36.971900 0.00 6.75 0.00 33,281.46

27 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.01OPEN

400.000 1.000000 NHDF Local 36.951900 0.00 3.00 0.00 14,783.76
Base 36.951900 0.00 3.00 0.00 14,783.76

28 Sep 2012 UBS SECURITIES LLC USD/DTC 0.01OPEN

600.000 1.000000 NHDF Local 36.673700 0.00 4.20 0.00 22,008.42
Base 36.673700 0.00 4.20 0.00 22,008.42

28 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.01OPEN

2,300.000 1.000000 NHDF Local 36.723900 0.00 17.25 0.00 84,482.22
Base 36.723900 0.00 17.25 0.00 84,482.22
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127055101 Total

26,800.000 Local 0.00 225.65 0.00 1,018,682.23
Base 0.00 225.65 0.00 1,018,682.23

127097103 CABOT OIL + GAS CORP COMMON STOCK USD.1 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,300.000 1.000000 NHIM Local 42.190000 0.00 0.00 0.00 54,847.00
Base 42.190000 0.00 0.00 0.00 54,847.00

12738T100 CADENCE PHARMACEUTICALS INC COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

2,800.000 1.000000 NHIH Local 3.522300 0.00 28.00 0.00 9,890.44
Base 3.522300 0.00 28.00 0.00 9,890.44

127537207 CADIZ INC COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

2,400.000 1.000000 NHHZ Local 6.704500 0.00 36.00 0.00 16,126.80
Base 6.704500 0.00 36.00 0.00 16,126.80

130788102 CALIFORNIA WATER SERVICE GRP COMMON STOCK USD.0105 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

100.000 1.000000 NHIH Local 18.936800 0.00 1.50 0.00 1,895.18
Base 18.936800 0.00 1.50 0.00 1,895.18

05 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

400.000 1.000000 NHIH Local 18.930000 0.00 0.00 0.00 7,572.00
Base 18.930000 0.00 0.00 0.00 7,572.00

130788102 Total

500.000 Local 0.00 1.50 0.00 9,467.18
Base 0.00 1.50 0.00 9,467.18

13342B105 CAMERON INTERNATIONAL CORP COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

300.000 1.000000 NHDZ Local 51.853200 0.00 6.00 0.00 15,561.96
Base 51.853200 0.00 6.00 0.00 15,561.96

13342B105 CAMERON INTERNATIONAL CORP COMMON STOCK USD.0131 Jul 2012 EXTERNAL SWAP USD/DTC03 Aug 2012

700.000 1.000000 NHIM Local 50.270000 0.00 0.00 0.00 35,189.00
Base 50.270000 0.00 0.00 0.00 35,189.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012
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100.000 1.000000 NHIM Local 50.270000 0.00 0.00 0.00 5,027.00
Base 50.270000 0.00 0.00 0.00 5,027.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 50.270000 0.00 0.00 0.00 15,081.00
Base 50.270000 0.00 0.00 0.00 15,081.00

13342B105 CAMERON INTERNATIONAL CORP COMMON STOCK USD.0115 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

500.000 1.000000 NHDM Local 51.942000 0.00 7.50 0.00 25,978.50
Base 51.942000 0.00 7.50 0.00 25,978.50

13342B105 Total

1,900.000 Local 0.00 13.50 0.00 96,837.46
Base 0.00 13.50 0.00 96,837.46

134429109 CAMPBELL SOUP CO COMMON STOCK USD. 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

800.000 1.000000 NHIM Local 32.960000 0.00 0.00 0.00 26,368.00
Base 32.960000 0.00 0.00 0.00 26,368.00

01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

400.000 1.000000 NHIM Local 32.960000 0.00 0.00 0.00 13,184.00
Base 32.960000 0.00 0.00 0.00 13,184.00

134429109 Total

1,200.000 Local 0.00 0.00 0.00 39,552.00
Base 0.00 0.00 0.00 39,552.00

13466Y105 CAMPUS CREST COMMUNITIES INC REIT 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,700.000 1.000000 NHIH Local 10.529400 0.00 25.50 0.00 17,925.48
Base 10.529400 0.00 25.50 0.00 17,925.48

139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 20 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0425 Sep 2012

6,770.000 1.000000 NHHO Local 18.221800 0.00 236.95 0.00 123,598.54
Base 18.221800 0.00 236.95 0.00 123,598.54

20 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC25 Sep 2012

8,470.000 1.000000 NHHO Local 18.000000 0.00 0.00 0.00 152,460.00
Base 18.000000 0.00 0.00 0.00 152,460.00
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139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 25 Sep 2012 MERGER NON CASH USD/DTC25 Sep 2012

1,100.802 1.000000 NHHZ Local 17.813839 0.00 0.00 0.00 19,609.51
Base 17.813839 0.00 0.00 0.00 19,609.51

139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 25 Sep 2012 MERGER NON CASH USD/DTC25 Sep 2012

555.140 1.000000 NHIH Local 17.565731 0.00 0.00 0.00 9,751.44
Base 17.565731 0.00 0.00 0.00 9,751.44

139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 21 Sep 2012 MERGER NON CASH USD/DTCOPEN

785.985 1.000000 NHHZ Local 20.559565 0.00 0.00 0.00 16,159.51
Base 20.559565 0.00 0.00 0.00 16,159.51

139794101 Total

17,681.927 Local 0.00 236.95 0.00 321,579.00
Base 0.00 236.95 0.00 321,579.00

14040H105 CAPITAL ONE FINANCIAL CORP COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

150.000 1.000000 NHHY Local 53.800000 0.00 2.25 0.00 8,072.25
Base 53.800000 0.00 2.25 0.00 8,072.25

14067E506 CAPSTEAD MORTGAGE CORP REIT USD.01 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

700.000 1.000000 NHIH Local 14.377100 0.00 10.50 0.00 10,074.47
Base 14.377100 0.00 10.50 0.00 10,074.47

14161H108 CARDTRONICS INC COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

300.000 1.000000 NHIH Local 30.430000 0.00 4.50 0.00 9,133.50
Base 30.430000 0.00 4.50 0.00 9,133.50

14161H108 CARDTRONICS INC COMMON STOCK USD. 20 Aug 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0423 Aug 2012

3,010.000 1.000000 NHHO Local 29.444100 0.00 120.40 0.00 88,747.14
Base 29.444100 0.00 120.40 0.00 88,747.14

21 Aug 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0424 Aug 2012

2,910.000 1.000000 NHHO Local 30.056700 0.00 101.85 0.00 87,566.85
Base 30.056700 0.00 101.85 0.00 87,566.85

22 Aug 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0427 Aug 2012
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6,840.000 1.000000 NHHO Local 30.018700 0.00 239.40 0.00 205,567.31
Base 30.018700 0.00 239.40 0.00 205,567.31

23 Aug 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0428 Aug 2012

3,080.000 1.000000 NHHO Local 30.045000 0.00 107.80 0.00 92,646.40
Base 30.045000 0.00 107.80 0.00 92,646.40

24 Aug 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0429 Aug 2012

2,050.000 1.000000 NHHO Local 29.476500 0.00 71.75 0.00 60,498.58
Base 29.476500 0.00 71.75 0.00 60,498.58

29 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0304 Sep 2012

2,400.000 1.000000 NHHO Local 28.894600 0.00 60.00 0.00 69,407.04
Base 28.894600 0.00 60.00 0.00 69,407.04

14161H108 Total

20,590.000 Local 0.00 705.70 0.00 613,566.82
Base 0.00 705.70 0.00 613,566.82

143130102 CARMAX INC COMMON STOCK USD.5 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

200.000 1.000000 NHIM Local 27.827600 0.00 0.00 0.00 5,565.52
Base 27.827600 0.00 0.00 0.00 5,565.52

31 Jul 2012 EXTERNAL SWAP USD/DTC03 Aug 2012

600.000 1.000000 NHIM Local 27.830000 0.00 0.00 0.00 16,698.00
Base 27.830000 0.00 0.00 0.00 16,698.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,000.000 1.000000 NHIM Local 27.830000 0.00 0.00 0.00 27,830.00
Base 27.830000 0.00 0.00 0.00 27,830.00

143130102 Total

1,800.000 Local 0.00 0.00 0.00 50,093.52
Base 0.00 0.00 0.00 50,093.52

14574X104 CARROLS RESTAURANT GROUP INC COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

2,900.000 1.000000 NHHZ Local 5.839700 0.00 43.50 0.00 16,978.63
Base 5.839700 0.00 43.50 0.00 16,978.63
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147528103 CASEY S GENERAL STORES INC COMMON STOCK NPV 05 Jul 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0410 Jul 2012

2,761.000 1.000000 NHIB Local 60.664800 0.00 110.44 0.00 167,605.95
Base 60.664800 0.00 110.44 0.00 167,605.95

06 Jul 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0411 Jul 2012

553.000 1.000000 NHIB Local 60.656500 0.00 22.12 0.00 33,565.16
Base 60.656500 0.00 22.12 0.00 33,565.16

09 Jul 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0412 Jul 2012

2,181.000 1.000000 NHIB Local 61.325900 0.00 87.24 0.00 133,839.03
Base 61.325900 0.00 87.24 0.00 133,839.03

10 Jul 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0413 Jul 2012

2,441.000 1.000000 NHIB Local 62.566400 0.00 97.64 0.00 152,822.22
Base 62.566400 0.00 97.64 0.00 152,822.22

07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

33.000 1.000000 NHIB Local 58.970000 0.00 0.33 0.00 1,946.34
Base 58.970000 0.00 0.33 0.00 1,946.34

26 Sep 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.04OPEN

4,522.000 1.000000 NHIB Local 57.855100 0.00 180.88 0.00 261,801.64
Base 57.855100 0.00 180.88 0.00 261,801.64

147528103 Total

12,491.000 Local 0.00 498.65 0.00 751,580.34
Base 0.00 498.65 0.00 751,580.34

148887102 CATAMARAN CORP COMMON STOCK NPV 03 Jul 2012 MERGER USD/DTC

7,266.600 1.000000 NHIB Local 78.605507 0.00 0.00 0.00 571,194.78
Base 78.605507 0.00 0.00 0.00 571,194.78

03 Jul 2012 MERGER USD/DTCCANCEL

-7,266.600 1.000000 NHIB Local 78.605507 0.00 0.00 0.00 -571,194.78
Base 78.605507 0.00 0.00 0.00 -571,194.78

148887102 CATAMARAN CORP COMMON STOCK NPV 03 Jul 2012 MERGER USD/DTC03 Jul 2012

8,534.952 1.000000 NHIM Local 93.281384 0.00 0.00 0.00 796,152.14
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Base 93.281384 0.00 0.00 0.00 796,152.14

148887102 CATAMARAN CORP COMMON STOCK NPV 11 Jul 2012 NAME CHANGE NON CASH USD/DTC

7,266.600 1.000000 NHIB Local 78.605507 0.00 0.00 0.00 571,194.78
Base 78.605507 0.00 0.00 0.00 571,194.78

11 Jul 2012 NAME CHANGE NON CASH USD/DTCCANCEL

-7,266.600 1.000000 NHIB Local 78.605507 0.00 0.00 0.00 -571,194.78
Base 78.605507 0.00 0.00 0.00 -571,194.78

148887102 CATAMARAN CORP COMMON STOCK NPV 11 Jul 2012 NAME CHANGE NON CASH USD/DTC

26,024.952 1.000000 NHIM Local 75.231369 0.00 0.00 0.00 1,957,892.78
Base 75.231369 0.00 0.00 0.00 1,957,892.78

11 Jul 2012 NAME CHANGE NON CASH USD/DTCCANCEL

-26,024.952 1.000000 NHIM Local 75.231369 0.00 0.00 0.00 -1,957,892.78
Base 75.231369 0.00 0.00 0.00 -1,957,892.78

148887102 CATAMARAN CORP COMMON STOCK NPV 11 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0216 Jul 2012

1,250.000 1.000000 NHEY Local 93.917400 0.00 25.00 0.00 117,421.75
Base 93.917400 0.00 25.00 0.00 117,421.75

148887102 CATAMARAN CORP COMMON STOCK NPV 13 Jul 2012 ABEL NOSER CORPORATION USD/DTC 0.02

4,279.000 1.000000 NHIB Local 94.839200 0.00 85.58 0.00 405,902.52
Base 94.839200 0.00 85.58 0.00 405,902.52

13 Jul 2012 ABEL NOSER CORPORATION USD/DTC 0.02CANCEL

-4,279.000 1.000000 NHIB Local 94.839200 0.00 -85.58 0.00 -405,902.52
Base 94.839200 0.00 -85.58 0.00 -405,902.52

03 Jul 2012 MERGER USD/DTC03 Jul 2012

5,600.567 1.000000 NHIB Local 78.605503 0.00 0.00 0.00 440,235.39
Base 78.605503 0.00 0.00 0.00 440,235.39

13 Jul 2012 5 ABEL NOSER CORPORATION USD/DTC18 Jul 2012

4,279.000 1.000000 NHIB Local 94.859200 0.00 0.00 0.00 405,902.52
Base 94.859200 0.00 0.00 0.00 405,902.52

148887102 CATAMARAN CORP COMMON STOCK NPV 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012
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600.000 1.000000 NHIM Local 88.122200 0.00 9.00 0.00 52,882.32
Base 88.122200 0.00 9.00 0.00 52,882.32

148887102 Total

20,264.519 Local 0.00 34.00 0.00 1,812,594.12
Base 0.00 34.00 0.00 1,812,594.12

148995921 CASTILE VENTURES III LP 21 Aug 2012 CAPITAL CALL USD/OTH21 Aug 2012

525,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 525,000.00
Base 1.000000 0.00 0.00 0.00 525,000.00

149150104 CATHAY GENERAL BANCORP COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,000.000 1.000000 NHHZ Local 16.928000 0.00 15.00 0.00 16,943.00
Base 16.928000 0.00 15.00 0.00 16,943.00

149205106 CATO CORP CLASS A COMMON STOCK USD. 12 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0317 Jul 2012

300.000 1.000000 NHDX Local 27.460300 0.00 9.00 0.00 8,247.09
Base 27.460300 0.00 9.00 0.00 8,247.09

14964U108 CAVIUM INC COMMON STOCK USD. 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

700.000 1.000000 NHDZ Local 26.994300 0.00 14.00 0.00 18,910.01
Base 26.994300 0.00 14.00 0.00 18,910.01

150870103 CELANESE CORP SERIES A COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,200.000 1.000000 NHIM Local 40.098300 0.00 18.00 0.00 48,135.96
Base 40.098300 0.00 18.00 0.00 48,135.96

15189T107 CENTERPOINT ENERGY INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

700.000 1.000000 NHHY Local 20.469900 0.00 10.50 0.00 14,339.43
Base 20.469900 0.00 10.50 0.00 14,339.43

156700106 CENTURYLINK INC COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

400.000 1.000000 NHHY Local 39.409900 0.00 6.00 0.00 15,769.96
Base 39.409900 0.00 6.00 0.00 15,769.96

156700106 CENTURYLINK INC COMMON STOCK USD1. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

600.000 1.000000 NHDM Local 42.290000 0.00 9.00 0.00 25,383.00
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Base 42.290000 0.00 9.00 0.00 25,383.00

156700106 Total

1,000.000 Local 0.00 15.00 0.00 41,152.96
Base 0.00 15.00 0.00 41,152.96

15670R107 CEPHEID INC COMMON STOCK NPV 25 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0230 Jul 2012

4,470.000 1.000000 NHDU Local 32.579200 0.00 89.40 0.00 145,718.42
Base 32.579200 0.00 89.40 0.00 145,718.42

25 Jul 2012 LIQUIDNETINC USD/DTC 0.0230 Jul 2012

4,950.000 1.000000 NHDU Local 32.455000 0.00 97.52 0.00 160,749.77
Base 32.455000 0.00 97.52 0.00 160,749.77

15670R107 Total

9,420.000 Local 0.00 186.92 0.00 306,468.19
Base 0.00 186.92 0.00 306,468.19

156782104 CERNER CORP COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

400.000 1.000000 NHDZ Local 73.553800 0.00 8.00 0.00 29,429.52
Base 73.553800 0.00 8.00 0.00 29,429.52

156782104 CERNER CORP COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

800.000 1.000000 NHIM Local 72.167500 0.00 10.80 0.00 57,744.80
Base 72.167500 0.00 10.80 0.00 57,744.80

156782104 CERNER CORP COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

67.000 1.000000 NHIB Local 72.520000 0.00 0.67 0.00 4,859.51
Base 72.520000 0.00 0.67 0.00 4,859.51

156782104 Total

1,267.000 Local 0.00 19.47 0.00 92,033.83
Base 0.00 19.47 0.00 92,033.83

16115Q308 CHART INDUSTRIES INC COMMON STOCK USD.0102 Aug 2012 INSTINET USD/DTC 0.0207 Aug 2012

220.000 1.000000 NHHO Local 61.738700 0.00 4.40 0.00 13,586.91
Base 61.738700 0.00 4.40 0.00 13,586.91
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16115Q308 CHART INDUSTRIES INC COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

46.000 1.000000 NHIB Local 67.970000 0.00 0.46 0.00 3,127.08
Base 67.970000 0.00 0.46 0.00 3,127.08

16115Q308 CHART INDUSTRIES INC COMMON STOCK USD.0110 Sep 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0413 Sep 2012

1,320.000 1.000000 NHHO Local 73.645200 0.00 46.20 0.00 97,257.86
Base 73.645200 0.00 46.20 0.00 97,257.86

16115Q308 Total

1,586.000 Local 0.00 51.06 0.00 113,971.85
Base 0.00 51.06 0.00 113,971.85

163072101 CHEESECAKE FACTORY INC/THE COMMON STOCK USD.0126 Jul 2012 PIPER JAFFRAY USD/DTC 0.0431 Jul 2012

9,690.000 1.000000 NHHO Local 33.197500 0.00 387.60 0.00 322,071.38
Base 33.197500 0.00 387.60 0.00 322,071.38

27 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0301 Aug 2012

5,800.000 1.000000 NHHO Local 33.712800 0.00 174.00 0.00 195,708.24
Base 33.712800 0.00 174.00 0.00 195,708.24

163072101 Total

15,490.000 Local 0.00 561.60 0.00 517,779.62
Base 0.00 561.60 0.00 517,779.62

163893209 CHEMTURA CORP COMMON STOCK USD.0112 Jul 2012 RBC CAPITAL MARKETS USD/DTC 0.0317 Jul 2012

680.000 1.000000 NHDY Local 13.462300 0.00 20.40 0.00 9,174.76
Base 13.462300 0.00 20.40 0.00 9,174.76

16411R208 CHENIERE ENERGY INC COMMON STOCK USD. 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

5,200.000 1.000000 NHIM Local 13.627600 0.00 0.00 0.00 70,863.52
Base 13.627600 0.00 0.00 0.00 70,863.52

16411R208 CHENIERE ENERGY INC COMMON STOCK USD. 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

1,000.000 1.000000 NHHY Local 14.856000 0.00 15.00 0.00 14,871.00
Base 14.856000 0.00 15.00 0.00 14,871.00

Prepared by State StreetPage 364



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

16411R208 Total

6,200.000 Local 0.00 15.00 0.00 85,734.52
Base 0.00 15.00 0.00 85,734.52

16444H102 CHEROKEE INC COMMON STOCK USD.0218 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,200.000 1.000000 NHHZ Local 13.892300 0.00 18.00 0.00 16,688.76
Base 13.892300 0.00 18.00 0.00 16,688.76

165240102 CHESAPEAKE LODGING TRUST REIT USD.01 25 Jul 2012 KNIGHT EQUITY MARKETS L.P. USD/DTC 0.0230 Jul 2012

1,850.000 1.000000 NHDX Local 15.890700 0.00 37.00 0.00 29,434.80
Base 15.890700 0.00 37.00 0.00 29,434.80

30 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0302 Aug 2012

1,200.000 1.000000 NHDX Local 16.724700 0.00 36.00 0.00 20,105.64
Base 16.724700 0.00 36.00 0.00 20,105.64

31 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0303 Aug 2012

900.000 1.000000 NHDX Local 16.882600 0.00 27.00 0.00 15,221.34
Base 16.882600 0.00 27.00 0.00 15,221.34

01 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0306 Aug 2012

2,200.000 1.000000 NHDX Local 16.889900 0.00 66.00 0.00 37,223.78
Base 16.889900 0.00 66.00 0.00 37,223.78

02 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0307 Aug 2012

3,550.000 1.000000 NHDX Local 16.606000 0.00 106.50 0.00 59,057.80
Base 16.606000 0.00 106.50 0.00 59,057.80

08 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0313 Aug 2012

1,400.000 1.000000 NHDX Local 16.984400 0.00 42.00 0.00 23,820.16
Base 16.984400 0.00 42.00 0.00 23,820.16

09 Aug 2012 WEEDEN + CO. USD/DTC 0.0214 Aug 2012

950.000 1.000000 NHDX Local 16.949400 0.00 19.00 0.00 16,120.93
Base 16.949400 0.00 19.00 0.00 16,120.93

10 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0315 Aug 2012
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2,300.000 1.000000 NHDX Local 17.300000 0.00 69.00 0.00 39,859.00
Base 17.300000 0.00 69.00 0.00 39,859.00

13 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0316 Aug 2012

50.000 1.000000 NHDX Local 16.962800 0.00 1.50 0.00 849.64
Base 16.962800 0.00 1.50 0.00 849.64

14 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0317 Aug 2012

100.000 1.000000 NHDX Local 17.001500 0.00 3.00 0.00 1,703.15
Base 17.001500 0.00 3.00 0.00 1,703.15

165240102 CHESAPEAKE LODGING TRUST REIT USD.01 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,600.000 1.000000 NHIH Local 19.513800 0.00 24.00 0.00 31,246.08
Base 19.513800 0.00 24.00 0.00 31,246.08

165240102 Total

16,100.000 Local 0.00 431.00 0.00 274,642.32
Base 0.00 431.00 0.00 274,642.32

166764100 CHEVRON CORP COMMON STOCK USD.7509 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0112 Jul 2012

495.000 1.000000 NHHY Local 104.010000 0.00 7.42 0.00 51,492.37
Base 104.010000 0.00 7.42 0.00 51,492.37

166764100 CHEVRON CORP COMMON STOCK USD.7524 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0227 Jul 2012

1,100.000 1.000000 NHEY Local 105.445900 0.00 22.00 0.00 116,012.49
Base 105.445900 0.00 22.00 0.00 116,012.49

01 Aug 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0206 Aug 2012

550.000 1.000000 NHEY Local 109.806900 0.00 11.00 0.00 60,404.80
Base 109.806900 0.00 11.00 0.00 60,404.80

166764100 CHEVRON CORP COMMON STOCK USD.7515 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0120 Aug 2012

439.000 1.000000 NHDM Local 112.868700 0.00 6.58 0.00 49,555.94
Base 112.868700 0.00 6.58 0.00 49,555.94

166764100 CHEVRON CORP COMMON STOCK USD.7523 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

237.000 1.000000 NHHY Local 111.264200 0.00 3.56 0.00 26,373.18
Base 111.264200 0.00 3.56 0.00 26,373.18
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166764100 CHEVRON CORP COMMON STOCK USD.7526 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,097.000 1.000000 NHDM Local 116.538500 0.00 16.46 0.00 127,859.19
Base 116.538500 0.00 16.46 0.00 127,859.19

166764100 Total

3,918.000 Local 0.00 67.02 0.00 431,697.97
Base 0.00 67.02 0.00 431,697.97

169656105 CHIPOTLE MEXICAN GRILL INC COMMON STOCK USD.0120 Jul 2012 UBS SECURITIES LLC USD/DTC 0.0325 Jul 2012

13,600.000 1.000000 NHDZ Local 311.960800 0.00 408.00 0.00 4,243,074.88
Base 311.960800 0.00 408.00 0.00 4,243,074.88

25 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0430 Jul 2012

2,800.000 1.000000 NHDZ Local 298.837200 0.00 112.00 0.00 836,856.16
Base 298.837200 0.00 112.00 0.00 836,856.16

169656105 CHIPOTLE MEXICAN GRILL INC COMMON STOCK USD.0125 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Jul 2012

842.000 1.000000 NHIB Local 296.570100 0.00 8.42 0.00 249,720.44
Base 296.570100 0.00 8.42 0.00 249,720.44

169656105 CHIPOTLE MEXICAN GRILL INC COMMON STOCK USD.0101 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

100.000 1.000000 NHIM Local 280.670010 0.00 0.00 0.00 28,067.00
Base 280.670010 0.00 0.00 0.00 28,067.00

169656105 CHIPOTLE MEXICAN GRILL INC COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

136.000 1.000000 NHDM Local 320.258500 0.00 2.04 0.00 43,557.20
Base 320.258500 0.00 2.04 0.00 43,557.20

169656105 Total

17,478.000 Local 0.00 530.46 0.00 5,401,275.68
Base 0.00 530.46 0.00 5,401,275.68

171232101 CHUBB CORP COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 71.805000 0.00 3.00 0.00 14,364.00
Base 71.805000 0.00 3.00 0.00 14,364.00

171604101 CHUY S HOLDINGS INC COMMON STOCK 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN
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1,200.000 1.000000 NHIH Local 24.435800 0.00 18.00 0.00 29,340.96
Base 24.435800 0.00 18.00 0.00 29,340.96

17273K109 CIRCOR INTERNATIONAL INC COMMON STOCK USD.0106 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0211 Sep 2012

850.000 1.000000 NHHO Local 34.297700 0.00 17.00 0.00 29,170.05
Base 34.297700 0.00 17.00 0.00 29,170.05

07 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0212 Sep 2012

550.000 1.000000 NHHO Local 35.295000 0.00 11.00 0.00 19,423.25
Base 35.295000 0.00 11.00 0.00 19,423.25

10 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0213 Sep 2012

420.000 1.000000 NHHO Local 35.502500 0.00 8.40 0.00 14,919.45
Base 35.502500 0.00 8.40 0.00 14,919.45

11 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0314 Sep 2012

850.000 1.000000 NHHO Local 36.058800 0.00 21.25 0.00 30,671.23
Base 36.058800 0.00 21.25 0.00 30,671.23

12 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0217 Sep 2012

310.000 1.000000 NHHO Local 36.590400 0.00 6.20 0.00 11,349.22
Base 36.590400 0.00 6.20 0.00 11,349.22

13 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0218 Sep 2012

1,340.000 1.000000 NHHO Local 37.868900 0.00 26.80 0.00 50,771.13
Base 37.868900 0.00 26.80 0.00 50,771.13

14 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0219 Sep 2012

1,910.000 1.000000 NHHO Local 38.398500 0.00 38.20 0.00 73,379.34
Base 38.398500 0.00 38.20 0.00 73,379.34

17 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0220 Sep 2012

1,140.000 1.000000 NHHO Local 38.419000 0.00 22.80 0.00 43,820.46
Base 38.419000 0.00 22.80 0.00 43,820.46

17273K109 Total

7,370.000 Local 0.00 151.65 0.00 273,504.13
Base 0.00 151.65 0.00 273,504.13
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17275R102 CISCO SYSTEMS INC COMMON STOCK USD. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

1,340.000 1.000000 NHHY Local 16.650000 0.00 20.10 0.00 22,331.10
Base 16.650000 0.00 20.10 0.00 22,331.10

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

650.000 1.000000 NHHY Local 19.098800 0.00 9.75 0.00 12,423.97
Base 19.098800 0.00 9.75 0.00 12,423.97

17275R102 CISCO SYSTEMS INC COMMON STOCK USD. 18 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0121 Sep 2012

76,100.000 1.000000 NHDF Local 19.028900 0.00 761.00 0.00 1,448,860.29
Base 19.028900 0.00 761.00 0.00 1,448,860.29

17275R102 Total

78,090.000 Local 0.00 790.85 0.00 1,483,615.36
Base 0.00 790.85 0.00 1,483,615.36

172967424 CITIGROUP INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

740.000 1.000000 NHHY Local 26.010000 0.00 11.10 0.00 19,258.50
Base 26.010000 0.00 11.10 0.00 19,258.50

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

350.000 1.000000 NHHY Local 29.880000 0.00 5.25 0.00 10,463.25
Base 29.880000 0.00 5.25 0.00 10,463.25

172967424 CITIGROUP INC COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

2,600.000 1.000000 NHDM Local 32.568100 0.00 39.00 0.00 84,716.06
Base 32.568100 0.00 39.00 0.00 84,716.06

172967424 Total

3,690.000 Local 0.00 55.35 0.00 114,437.81
Base 0.00 55.35 0.00 114,437.81

177376100 CITRIX SYSTEMS INC COMMON STOCK USD. 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

600.000 1.000000 NHDZ Local 76.404500 0.00 12.00 0.00 45,854.70
Base 76.404500 0.00 12.00 0.00 45,854.70

177376100 CITRIX SYSTEMS INC COMMON STOCK USD. 02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012
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700.000 1.000000 NHIM Local 68.833600 0.00 9.45 0.00 48,192.97
Base 68.833600 0.00 9.45 0.00 48,192.97

177376100 Total

1,300.000 Local 0.00 21.45 0.00 94,047.67
Base 0.00 21.45 0.00 94,047.67

184496107 CLEAN HARBORS INC COMMON STOCK USD.0125 Jul 2012 LIQUIDNETINC USD/DTC 0.0230 Jul 2012

6,900.000 1.000000 NHDZ Local 59.168400 0.00 138.00 0.00 408,399.96
Base 59.168400 0.00 138.00 0.00 408,399.96

27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

800.000 1.000000 NHDZ Local 61.101200 0.00 16.00 0.00 48,896.96
Base 61.101200 0.00 16.00 0.00 48,896.96

20 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0323 Aug 2012

1,761.000 1.000000 NHDZ Local 56.641400 0.00 52.83 0.00 99,798.34
Base 56.641400 0.00 52.83 0.00 99,798.34

21 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0324 Aug 2012

45,039.000 1.000000 NHDZ Local 56.700800 0.00 1,351.17 0.00 2,555,098.50
Base 56.700800 0.00 1,351.17 0.00 2,555,098.50

184496107 Total

54,500.000 Local 0.00 1,558.00 0.00 3,112,193.76
Base 0.00 1,558.00 0.00 3,112,193.76

189754104 COACH INC COMMON STOCK USD.0118 Sep 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0521 Sep 2012

16,356.000 1.000000 NHIB Local 61.299100 0.00 817.80 0.00 1,003,425.88
Base 61.299100 0.00 817.80 0.00 1,003,425.88

19075F106 COBALT INTERNATIONAL ENERGY COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

600.000 1.000000 NHHY Local 25.179900 0.00 9.00 0.00 15,116.94
Base 25.179900 0.00 9.00 0.00 15,116.94

19122T109 COCA COLA ENTERPRISES COMMON STOCK USD1. 02 Jul 2012 BNY CONVERGEX LJR USD/DTC 0.0506 Jul 2012

22,784.000 1.000000 NHIB Local 28.233500 0.00 1,139.20 0.00 644,411.26
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Base 28.233500 0.00 1,139.20 0.00 644,411.26

05 Jul 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0510 Jul 2012

45,290.000 1.000000 NHIB Local 28.378700 0.00 2,264.50 0.00 1,287,535.82
Base 28.378700 0.00 2,264.50 0.00 1,287,535.82

07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

65.000 1.000000 NHIB Local 29.750000 0.00 0.65 0.00 1,934.40
Base 29.750000 0.00 0.65 0.00 1,934.40

19122T109 Total

68,139.000 Local 0.00 3,404.35 0.00 1,933,881.48
Base 0.00 3,404.35 0.00 1,933,881.48

192108504 COEUR D ALENE MINES CORP COMMON STOCK USD.0117 Sep 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0420 Sep 2012

5,060.000 1.000000 NHHO Local 28.295100 0.00 177.10 0.00 143,350.31
Base 28.295100 0.00 177.10 0.00 143,350.31

19 Sep 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0424 Sep 2012

2,310.000 1.000000 NHHO Local 28.817500 0.00 80.85 0.00 66,649.28
Base 28.817500 0.00 80.85 0.00 66,649.28

20 Sep 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0425 Sep 2012

2,300.000 1.000000 NHHO Local 28.781500 0.00 80.50 0.00 66,277.95
Base 28.781500 0.00 80.50 0.00 66,277.95

192108504 Total

9,670.000 Local 0.00 338.45 0.00 276,277.54
Base 0.00 338.45 0.00 276,277.54

19259P300 COINSTAR INC COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

200.000 1.000000 NHIH Local 68.253500 0.00 3.00 0.00 13,653.70
Base 68.253500 0.00 3.00 0.00 13,653.70

19259P300 COINSTAR INC COMMON STOCK USD. 13 Jul 2012 RBC CAPITAL MARKETS USD/DTC 0.0318 Jul 2012

12,072.000 1.000000 NHDY Local 64.847400 0.00 362.16 0.00 783,199.97
Base 64.847400 0.00 362.16 0.00 783,199.97
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19259P300 COINSTAR INC COMMON STOCK USD. 13 Jul 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0118 Jul 2012

1,370.000 1.000000 NHDU Local 67.140000 0.00 6.85 0.00 91,988.65
Base 67.140000 0.00 6.85 0.00 91,988.65

06 Aug 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0109 Aug 2012

1,270.000 1.000000 NHDU Local 46.838300 0.00 6.35 0.00 59,490.99
Base 46.838300 0.00 6.35 0.00 59,490.99

06 Aug 2012 LIQUIDNETINC USD/DTC 0.0209 Aug 2012

3,090.000 1.000000 NHDU Local 46.740000 0.00 58.71 0.00 144,485.31
Base 46.740000 0.00 58.71 0.00 144,485.31

19259P300 Total

18,002.000 Local 0.00 437.07 0.00 1,092,818.62
Base 0.00 437.07 0.00 1,092,818.62

194162103 COLGATE PALMOLIVE CO COMMON STOCK USD1. 04 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0207 Sep 2012

5,778.000 1.000000 NHEZ Local 106.997900 0.00 115.56 0.00 618,349.43
Base 106.997900 0.00 115.56 0.00 618,349.43

05 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0210 Sep 2012

2,290.000 1.000000 NHEZ Local 106.878200 0.00 45.80 0.00 244,796.88
Base 106.878200 0.00 45.80 0.00 244,796.88

17 Sep 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0220 Sep 2012

4,496.000 1.000000 NHEZ Local 105.039500 0.00 89.92 0.00 472,347.51
Base 105.039500 0.00 89.92 0.00 472,347.51

18 Sep 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0221 Sep 2012

4,271.000 1.000000 NHEZ Local 105.830500 0.00 85.42 0.00 452,087.49
Base 105.830500 0.00 85.42 0.00 452,087.49

194162103 Total

16,835.000 Local 0.00 336.70 0.00 1,787,581.31
Base 0.00 336.70 0.00 1,787,581.31

195872106 COLONIAL PROPERTIES TRUST REIT USD.01 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012
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400.000 1.000000 NHIH Local 22.034300 0.00 6.00 0.00 8,819.72
Base 22.034300 0.00 6.00 0.00 8,819.72

195872106 COLONIAL PROPERTIES TRUST REIT USD.01 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

700.000 1.000000 NHHZ Local 22.924300 0.00 10.50 0.00 16,057.51
Base 22.924300 0.00 10.50 0.00 16,057.51

195872106 Total

1,100.000 Local 0.00 16.50 0.00 24,877.23
Base 0.00 16.50 0.00 24,877.23

195991922 COLONY INVESTORS VIII LIMITED PARTNERSHIP 12 Sep 2012 CAPITAL CALL USD/OTH12 Sep 2012

1,704,545.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 1,704,545.00
Base 1.000000 0.00 0.00 0.00 1,704,545.00

19624R106 COLONY FINANCIAL INC REIT USD.01 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

400.000 1.000000 NHIH Local 19.872500 0.00 6.00 0.00 7,955.00
Base 19.872500 0.00 6.00 0.00 7,955.00

28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,400.000 1.000000 NHIH Local 19.406800 0.00 21.00 0.00 27,190.52
Base 19.406800 0.00 21.00 0.00 27,190.52

19624R106 Total

1,800.000 Local 0.00 27.00 0.00 35,145.52
Base 0.00 27.00 0.00 35,145.52

197236102 COLUMBIA BANKING SYSTEM INC COMMON STOCK NPV 28 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.03OPEN

7,575.000 1.000000 NHEX Local 18.650400 0.00 227.25 0.00 141,504.03
Base 18.650400 0.00 227.25 0.00 141,504.03

20030N101 COMCAST CORP CLASS A COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

350.000 1.000000 NHHY Local 31.340000 0.00 5.25 0.00 10,974.25
Base 31.340000 0.00 5.25 0.00 10,974.25

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

460.000 1.000000 NHHY Local 33.896100 0.00 6.90 0.00 15,599.11
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Base 33.896100 0.00 6.90 0.00 15,599.11

20030N101 COMCAST CORP CLASS A COMMON STOCK USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,300.000 1.000000 NHDM Local 35.256900 0.00 19.50 0.00 45,853.47
Base 35.256900 0.00 19.50 0.00 45,853.47

20030N101 Total

2,110.000 Local 0.00 31.65 0.00 72,426.83
Base 0.00 31.65 0.00 72,426.83

201723103 COMMERCIAL METALS CO COMMON STOCK USD.0123 Aug 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0428 Aug 2012

8,830.000 1.000000 NHHO Local 13.277900 0.00 309.05 0.00 117,552.91
Base 13.277900 0.00 309.05 0.00 117,552.91

24 Aug 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0429 Aug 2012

11,280.000 1.000000 NHHO Local 13.116000 0.00 394.80 0.00 148,343.28
Base 13.116000 0.00 394.80 0.00 148,343.28

28 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0331 Aug 2012

4,760.000 1.000000 NHHO Local 13.103600 0.00 119.00 0.00 62,492.14
Base 13.103600 0.00 119.00 0.00 62,492.14

12 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0417 Sep 2012

8,300.000 1.000000 NHHO Local 14.281800 0.00 290.50 0.00 118,829.44
Base 14.281800 0.00 290.50 0.00 118,829.44

14 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0419 Sep 2012

5,170.000 1.000000 NHHO Local 14.966200 0.00 180.95 0.00 77,556.20
Base 14.966200 0.00 180.95 0.00 77,556.20

201723103 Total

38,340.000 Local 0.00 1,294.30 0.00 524,773.97
Base 0.00 1,294.30 0.00 524,773.97

203607106 COMMUNITY BANK SYSTEM INC COMMON STOCK USD1. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

300.000 1.000000 NHIH Local 27.313400 0.00 4.50 0.00 8,198.52
Base 27.313400 0.00 4.50 0.00 8,198.52
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204166102 COMMVAULT SYSTEMS INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

200.000 1.000000 NHIH Local 48.521800 0.00 3.00 0.00 9,707.36
Base 48.521800 0.00 3.00 0.00 9,707.36

204448104 CIA DE MINAS BUENAVENTUR ADR ADR 05 Sep 2012 INSTINET USD/DTC 0.0110 Sep 2012

1,000.000 1.000000 NHHJ Local 34.511500 0.00 13.50 0.00 34,525.00
Base 34.511500 0.00 13.50 0.00 34,525.00

206016107 CONCEPTUS INC COMMON STOCK USD. 05 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Jul 2012

500.000 1.000000 NHIH Local 20.467000 0.00 7.50 0.00 10,241.00
Base 20.467000 0.00 7.50 0.00 10,241.00

20605P101 CONCHO RESOURCES INC COMMON STOCK USD. 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 85.247600 0.00 0.00 0.00 25,574.28
Base 85.247600 0.00 0.00 0.00 25,574.28

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 85.250000 0.00 0.00 0.00 25,575.00
Base 85.250000 0.00 0.00 0.00 25,575.00

20605P101 Total

600.000 Local 0.00 0.00 0.00 51,149.28
Base 0.00 0.00 0.00 51,149.28

206708109 CONCUR TECHNOLOGIES INC COMMON STOCK USD. 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

1,700.000 1.000000 NHDZ Local 68.982000 0.00 34.00 0.00 117,303.40
Base 68.982000 0.00 34.00 0.00 117,303.40

208242107 CONN S INC COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHIH Local 21.362000 0.00 6.00 0.00 8,550.80
Base 21.362000 0.00 6.00 0.00 8,550.80

20825C104 CONOCOPHILLIPS COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 54.309900 0.00 4.50 0.00 16,297.47
Base 54.309900 0.00 4.50 0.00 16,297.47
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23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

200.000 1.000000 NHHY Local 56.225000 0.00 3.00 0.00 11,248.00
Base 56.225000 0.00 3.00 0.00 11,248.00

20825C104 Total

500.000 Local 0.00 7.50 0.00 27,545.47
Base 0.00 7.50 0.00 27,545.47

20854P109 CONSOL ENERGY INC COMMON STOCK USD.0124 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

1,100.000 1.000000 NHDM Local 29.558200 0.00 16.50 0.00 32,530.52
Base 29.558200 0.00 16.50 0.00 32,530.52

209034107 CONSOLIDATED COMMUNICATIONS COMMON STOCK USD.0105 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Jul 2012

1,700.000 1.000000 NHIH Local 16.303500 0.00 25.50 0.00 27,741.45
Base 16.303500 0.00 25.50 0.00 27,741.45

209034107 CONSOLIDATED COMMUNICATIONS COMMON STOCK USD.0128 Jun 2012 MERGER NON CASH USD/DTC16 Jul 2012

10,823.505 1.000000 NHHZ Local 9.684167 0.00 0.00 0.00 104,816.64
Base 9.684167 0.00 0.00 0.00 104,816.64

209034107 CONSOLIDATED COMMUNICATIONS COMMON STOCK USD.0128 Jun 2012 MERGER USD/DTC16 Jul 2012

1,030.341 1.000000 NHIH Local 15.060004 0.00 0.00 0.00 15,516.94
Base 15.060004 0.00 0.00 0.00 15,516.94

209034107 Total

13,553.846 Local 0.00 25.50 0.00 148,075.03
Base 0.00 25.50 0.00 148,075.03

21075N204 CONTANGO OIL + GAS COMMON STOCK USD.0413 Aug 2012 INSTINET USD/DTC 0.0216 Aug 2012

250.000 1.000000 NHDX Local 58.945400 0.00 5.00 0.00 14,741.35
Base 58.945400 0.00 5.00 0.00 14,741.35

212015101 CONTINENTAL RESOURCES INC/OK COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

800.000 1.000000 NHIM Local 63.990000 0.00 0.00 0.00 51,192.00
Base 63.990000 0.00 0.00 0.00 51,192.00

212485106 CONVERGYS CORP COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012
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1,100.000 1.000000 NHHZ Local 15.000000 0.00 16.50 0.00 16,516.50
Base 15.000000 0.00 16.50 0.00 16,516.50

216648402 COOPER COS INC/THE COMMON STOCK USD.1 01 Aug 2012 EXTERNAL SWAP USD/DTC06 Aug 2012

600.000 1.000000 NHIM Local 73.790000 0.00 0.00 0.00 44,274.00
Base 73.790000 0.00 0.00 0.00 44,274.00

21870Q105 CORESITE REALTY CORP REIT USD.01 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 26.184300 0.00 6.00 0.00 10,479.72
Base 26.184300 0.00 6.00 0.00 10,479.72

219350105 CORNING INC COMMON STOCK USD.5 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

1,300.000 1.000000 NHHY Local 11.564200 0.00 19.50 0.00 15,052.96
Base 11.564200 0.00 19.50 0.00 15,052.96

219350105 CORNING INC COMMON STOCK USD.5 17 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0120 Sep 2012

83,600.000 1.000000 NHDF Local 12.931400 0.00 836.00 0.00 1,081,901.04
Base 12.931400 0.00 836.00 0.00 1,081,901.04

219350105 Total

84,900.000 Local 0.00 855.50 0.00 1,096,954.00
Base 0.00 855.50 0.00 1,096,954.00

22160K105 COSTCO WHOLESALE CORP COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

575.000 1.000000 NHDM Local 101.301300 0.00 8.63 0.00 58,256.88
Base 101.301300 0.00 8.63 0.00 58,256.88

22160N109 COSTAR GROUP INC COMMON STOCK USD.0131 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

200.000 1.000000 NHIH Local 81.242200 0.00 0.00 0.00 16,248.44
Base 81.242200 0.00 0.00 0.00 16,248.44

222388209 COUNTRYWIDE CAPITAL V PREFERRED STOCK 11/6 30 Aug 2012 BARCLAYS CAPITAL INC./LE USD/DTC05 Sep 2012

24,100.000 1.000000 NHFS Local 25.000000 0.00 0.00 0.00 602,500.00
Base 25.000000 0.00 0.00 0.00 602,500.00

31 Aug 2012 LOOP CAPITAL MARKETS LLC USD/DTC

200.000 1.000000 NHFS Local 24.999700 0.00 0.00 0.00 4,999.94
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Base 24.999700 0.00 0.00 0.00 4,999.94

31 Aug 2012 LOOP CAPITAL MARKETS LLC USD/DTCCANCEL

-200.000 1.000000 NHFS Local 24.999700 0.00 0.00 0.00 -4,999.94
Base 24.999700 0.00 0.00 0.00 -4,999.94

04 Sep 2012 LOOP CAPITAL MARKETS LLC USD/DTC 0.0307 Sep 2012

2,749.000 1.000000 NHFS Local 25.000000 0.00 82.47 0.00 68,807.47
Base 25.000000 0.00 82.47 0.00 68,807.47

31 Aug 2012 LOOP CAPITAL MARKETS LLC USD/DTC 0.0306 Sep 2012

200.000 1.000000 NHFS Local 24.999700 0.00 6.00 0.00 5,005.94
Base 24.999700 0.00 6.00 0.00 5,005.94

222388209 Total

27,049.000 Local 0.00 88.47 0.00 676,313.41
Base 0.00 88.47 0.00 676,313.41

224399105 CRANE CO COMMON STOCK USD1. 02 Aug 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0207 Aug 2012

750.000 1.000000 NHDX Local 38.978200 0.00 15.00 0.00 29,248.65
Base 38.978200 0.00 15.00 0.00 29,248.65

24 Aug 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0329 Aug 2012

4,050.000 1.000000 NHDX Local 39.491000 0.00 121.50 0.00 160,060.05
Base 39.491000 0.00 121.50 0.00 160,060.05

27 Aug 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0330 Aug 2012

4,000.000 1.000000 NHDX Local 39.203300 0.00 120.00 0.00 156,933.20
Base 39.203300 0.00 120.00 0.00 156,933.20

28 Aug 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0331 Aug 2012

4,050.000 1.000000 NHDX Local 38.994600 0.00 121.50 0.00 158,049.63
Base 38.994600 0.00 121.50 0.00 158,049.63

224399105 Total

12,850.000 Local 0.00 378.00 0.00 504,291.53
Base 0.00 378.00 0.00 504,291.53
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225447101 CREE INC COMMON STOCK USD. 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

225.000 1.000000 NHIB Local 26.390000 0.00 2.25 0.00 5,940.00
Base 26.390000 0.00 2.25 0.00 5,940.00

225743103 CRESCENT FINANCIAL BANCSHARE COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

100.000 1.000000 NHHZ Local 4.770000 0.00 1.50 0.00 478.50
Base 4.770000 0.00 1.50 0.00 478.50

227046109 CROCS INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHIH Local 16.682000 0.00 6.00 0.00 6,678.80
Base 16.682000 0.00 6.00 0.00 6,678.80

227478104 AT CROSS CO CL A COMMON STOCK USD1. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,600.000 1.000000 NHHZ Local 10.719400 0.00 24.00 0.00 17,175.04
Base 10.719400 0.00 24.00 0.00 17,175.04

228227104 CROWN CASTLE INTL CORP COMMON STOCK USD.0111 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0216 Jul 2012

2,000.000 1.000000 NHEY Local 58.861000 0.00 40.00 0.00 117,762.00
Base 58.861000 0.00 40.00 0.00 117,762.00

228227104 CROWN CASTLE INTL CORP COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

500.000 1.000000 NHIM Local 61.877600 0.00 0.00 0.00 30,938.80
Base 61.877600 0.00 0.00 0.00 30,938.80

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

500.000 1.000000 NHIM Local 61.880000 0.00 0.00 0.00 30,940.00
Base 61.880000 0.00 0.00 0.00 30,940.00

02 Aug 2012 EXTERNAL SWAP USD/DTC07 Aug 2012

500.000 1.000000 NHIM Local 62.000000 0.00 0.00 0.00 31,000.00
Base 62.000000 0.00 0.00 0.00 31,000.00

228227104 CROWN CASTLE INTL CORP COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

2,000.000 1.000000 NHDM Local 64.038000 0.00 30.00 0.00 128,106.00
Base 64.038000 0.00 30.00 0.00 128,106.00
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228227104 Total

5,500.000 Local 0.00 70.00 0.00 338,746.80
Base 0.00 70.00 0.00 338,746.80

229663109 CUBESMART REIT USD.01 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

600.000 1.000000 NHIH Local 11.885800 0.00 9.00 0.00 7,140.48
Base 11.885800 0.00 9.00 0.00 7,140.48

05 Jul 2012 INTERNAL SWAP DVP USD/DTC10 Jul 2012

200.000 1.000000 NHIH Local 11.900000 0.00 0.00 0.00 2,380.00
Base 11.900000 0.00 0.00 0.00 2,380.00

229663109 Total

800.000 Local 0.00 9.00 0.00 9,520.48
Base 0.00 9.00 0.00 9,520.48

231021106 CUMMINS INC COMMON STOCK USD2.515 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

304.000 1.000000 NHDM Local 100.613900 0.00 4.56 0.00 30,591.19
Base 100.613900 0.00 4.56 0.00 30,591.19

232572107 CYMER INC COMMON STOCK USD. 10 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0413 Jul 2012

1,770.000 1.000000 NHHO Local 61.041300 0.00 70.80 0.00 108,113.90
Base 61.041300 0.00 70.80 0.00 108,113.90

232572107 CYMER INC COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

300.000 1.000000 NHHZ Local 59.240000 0.00 4.50 0.00 17,776.50
Base 59.240000 0.00 4.50 0.00 17,776.50

232572107 CYMER INC COMMON STOCK USD. 24 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0329 Aug 2012

750.000 1.000000 NHHO Local 56.812600 0.00 18.75 0.00 42,628.20
Base 56.812600 0.00 18.75 0.00 42,628.20

232572107 Total

2,820.000 Local 0.00 94.05 0.00 168,518.60
Base 0.00 94.05 0.00 168,518.60

232806109 CYPRESS SEMICONDUCTOR CORP COMMON STOCK USD.0112 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0217 Sep 2012
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19,360.000 1.000000 NHDU Local 12.453800 0.00 387.20 0.00 241,492.77
Base 12.453800 0.00 387.20 0.00 241,492.77

233153105 DCT INDUSTRIAL TRUST INC REIT USD.01 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

1,700.000 1.000000 NHIH Local 6.339600 0.00 17.00 0.00 10,794.32
Base 6.339600 0.00 17.00 0.00 10,794.32

233153105 DCT INDUSTRIAL TRUST INC REIT USD.01 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

2,600.000 1.000000 NHHZ Local 6.341700 0.00 39.00 0.00 16,527.42
Base 6.341700 0.00 39.00 0.00 16,527.42

233153105 Total

4,300.000 Local 0.00 56.00 0.00 27,321.74
Base 0.00 56.00 0.00 27,321.74

23324T107 DFC GLOBAL CORP COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

600.000 1.000000 NHIH Local 18.378300 0.00 9.00 0.00 11,035.98
Base 18.378300 0.00 9.00 0.00 11,035.98

23331A109 DR HORTON INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

6,450.000 1.000000 NHEY Local 18.409500 0.00 129.00 0.00 118,870.28
Base 18.409500 0.00 129.00 0.00 118,870.28

23334L102 DSW INC CLASS A COMMON STOCK NPV 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 54.580000 0.00 4.50 0.00 16,378.50
Base 54.580000 0.00 4.50 0.00 16,378.50

23335C101 DTS INC COMMON STOCK USD. 18 Jul 2012 MERGER USD/DTC26 Jul 2012

261.778 1.000000 NHIH Local 19.390017 0.00 0.00 0.00 5,075.88
Base 19.390017 0.00 0.00 0.00 5,075.88

23399F925 DLJ MERCHANT BANKING PART III 10 Jul 2012 CAPITAL CALL USD/OTH10 Jul 2012

10,804.490 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 10,804.49
Base 1.000000 0.00 0.00 0.00 10,804.49

235825205 DANA HOLDING CORP COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,400.000 1.000000 NHHZ Local 12.049600 0.00 21.00 0.00 16,890.44
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Base 12.049600 0.00 21.00 0.00 16,890.44

235851102 DANAHER CORP COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

290.000 1.000000 NHHY Local 50.980000 0.00 4.35 0.00 14,788.55
Base 50.980000 0.00 4.35 0.00 14,788.55

237194105 DARDEN RESTAURANTS INC COMMON STOCK NPV 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,000.000 1.000000 NHIM Local 53.325000 0.00 15.00 0.00 53,340.00
Base 53.325000 0.00 15.00 0.00 53,340.00

23918K108 DAVITA INC COMMON STOCK USD. 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

700.000 1.000000 NHIM Local 98.420000 0.00 0.00 0.00 68,894.00
Base 98.420000 0.00 0.00 0.00 68,894.00

242309102 DEALERTRACK HOLDINGS INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 29.815000 0.00 6.00 0.00 11,932.00
Base 29.815000 0.00 6.00 0.00 11,932.00

243537107 DECKERS OUTDOOR CORP COMMON STOCK USD.0113 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0218 Jul 2012

2,500.000 1.000000 NHDU Local 46.610800 0.00 50.00 0.00 116,577.00
Base 46.610800 0.00 50.00 0.00 116,577.00

243537107 DECKERS OUTDOOR CORP COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

45.000 1.000000 NHIB Local 44.990000 0.00 0.45 0.00 2,025.00
Base 44.990000 0.00 0.45 0.00 2,025.00

243537107 DECKERS OUTDOOR CORP COMMON STOCK USD.0107 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0112 Sep 2012

2,150.000 1.000000 NHDU Local 46.837000 0.00 10.75 0.00 100,710.30
Base 46.837000 0.00 10.75 0.00 100,710.30

12 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0217 Sep 2012

1,240.000 1.000000 NHDU Local 45.201900 0.00 24.80 0.00 56,075.16
Base 45.201900 0.00 24.80 0.00 56,075.16

26 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

2,940.000 1.000000 NHDU Local 36.094200 0.00 14.70 0.00 106,131.65
Base 36.094200 0.00 14.70 0.00 106,131.65
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26 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.01OPEN

3,870.000 1.000000 NHDU Local 36.494900 0.00 19.35 0.00 141,254.61
Base 36.494900 0.00 19.35 0.00 141,254.61

27 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

1,910.000 1.000000 NHDU Local 35.993900 0.00 9.55 0.00 68,757.90
Base 35.993900 0.00 9.55 0.00 68,757.90

243537107 Total

14,655.000 Local 0.00 129.60 0.00 591,531.62
Base 0.00 129.60 0.00 591,531.62

244199105 DEERE + CO COMMON STOCK USD1. 05 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0110 Jul 2012

38,100.000 1.000000 NHDF Local 82.153100 0.00 381.00 0.00 3,130,414.11
Base 82.153100 0.00 381.00 0.00 3,130,414.11

244199105 DEERE + CO COMMON STOCK USD1. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHDM Local 75.217500 0.00 6.00 0.00 30,093.00
Base 75.217500 0.00 6.00 0.00 30,093.00

244199105 Total

38,500.000 Local 0.00 387.00 0.00 3,160,507.11
Base 0.00 387.00 0.00 3,160,507.11

24702R101 DELL INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

1,180.000 1.000000 NHHY Local 12.200000 0.00 17.70 0.00 14,413.70
Base 12.200000 0.00 17.70 0.00 14,413.70

247916208 DENBURY RESOURCES INC COMMON STOCK USD. 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

5,800.000 1.000000 NHDZ Local 15.547500 0.00 116.00 0.00 90,291.50
Base 15.547500 0.00 116.00 0.00 90,291.50

248019101 DELUXE CORP COMMON STOCK USD1. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

200.000 1.000000 NHIH Local 31.450000 0.00 3.00 0.00 6,293.00
Base 31.450000 0.00 3.00 0.00 6,293.00

249030107 DENTSPLY INTERNATIONAL INC COMMON STOCK USD.0102 Aug 2012 EXTERNAL SWAP USD/DTC07 Aug 2012

Prepared by State StreetPage 383



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

800.000 1.000000 NHIM Local 35.560000 0.00 0.00 0.00 28,448.00
Base 35.560000 0.00 0.00 0.00 28,448.00

25179M103 DEVON ENERGY CORPORATION COMMON STOCK USD.1 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 56.899900 0.00 4.50 0.00 17,074.47
Base 56.899900 0.00 4.50 0.00 17,074.47

25179M103 DEVON ENERGY CORPORATION COMMON STOCK USD.1 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

600.000 1.000000 NHDM Local 58.380000 0.00 9.00 0.00 35,037.00
Base 58.380000 0.00 9.00 0.00 35,037.00

25179M103 Total

900.000 Local 0.00 13.50 0.00 52,111.47
Base 0.00 13.50 0.00 52,111.47

252603105 DIAMOND FOODS INC COMMON STOCK USD. 14 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0319 Sep 2012

12,360.000 1.000000 NHDY Local 19.287000 0.00 370.80 0.00 238,758.12
Base 19.287000 0.00 370.80 0.00 238,758.12

252784301 DIAMONDROCK HOSPITALITY CO REIT USD.01 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,700.000 1.000000 NHHZ Local 9.865300 0.00 25.50 0.00 16,796.51
Base 9.865300 0.00 25.50 0.00 16,796.51

252784301 DIAMONDROCK HOSPITALITY CO REIT USD.01 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

2,800.000 1.000000 NHIH Local 9.457600 0.00 0.00 0.00 26,481.28
Base 9.457600 0.00 0.00 0.00 26,481.28

252784301 DIAMONDROCK HOSPITALITY CO REIT USD.01 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

7,000.000 1.000000 NHHZ Local 9.561800 0.00 105.00 0.00 67,037.60
Base 9.561800 0.00 105.00 0.00 67,037.60

252784301 Total

11,500.000 Local 0.00 130.50 0.00 110,315.39
Base 0.00 130.50 0.00 110,315.39

253393102 DICK S SPORTING GOODS INC COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

5,100.000 1.000000 NHDZ Local 49.754500 0.00 102.00 0.00 253,849.95
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Base 49.754500 0.00 102.00 0.00 253,849.95

253393102 DICK S SPORTING GOODS INC COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,200.000 1.000000 NHIM Local 49.120000 0.00 0.00 0.00 58,944.00
Base 49.120000 0.00 0.00 0.00 58,944.00

253393102 DICK S SPORTING GOODS INC COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

626.000 1.000000 NHIB Local 51.300000 0.00 6.26 0.00 32,120.06
Base 51.300000 0.00 6.26 0.00 32,120.06

253393102 Total

6,926.000 Local 0.00 108.26 0.00 344,914.01
Base 0.00 108.26 0.00 344,914.01

253868103 DIGITAL REALTY TRUST INC REIT USD.01 30 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0102 Aug 2012

1,700.000 1.000000 NHIB Local 78.802700 0.00 17.00 0.00 133,981.59
Base 78.802700 0.00 17.00 0.00 133,981.59

253868103 DIGITAL REALTY TRUST INC REIT USD.01 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

3,200.000 1.000000 NHIM Local 78.067600 0.00 0.00 0.00 249,816.32
Base 78.067600 0.00 0.00 0.00 249,816.32

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

200.000 1.000000 NHIM Local 78.070000 0.00 0.00 0.00 15,614.00
Base 78.070000 0.00 0.00 0.00 15,614.00

253868103 DIGITAL REALTY TRUST INC REIT USD.01 01 Aug 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0206 Aug 2012

1,500.000 1.000000 NHEY Local 78.052500 0.00 30.00 0.00 117,108.75
Base 78.052500 0.00 30.00 0.00 117,108.75

253868103 DIGITAL REALTY TRUST INC REIT USD.01 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

44.000 1.000000 NHIB Local 76.150000 0.00 0.44 0.00 3,351.04
Base 76.150000 0.00 0.44 0.00 3,351.04

22 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0127 Aug 2012

1,364.000 1.000000 NHIB Local 75.257800 0.00 13.64 0.00 102,665.28
Base 75.257800 0.00 13.64 0.00 102,665.28
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253868103 Total

8,008.000 Local 0.00 61.08 0.00 622,536.98
Base 0.00 61.08 0.00 622,536.98

25389M877 DIGITALGLOBE INC COMMON STOCK USD. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

600.000 1.000000 NHIH Local 15.481700 0.00 9.00 0.00 9,298.02
Base 15.481700 0.00 9.00 0.00 9,298.02

25389M877 DIGITALGLOBE INC COMMON STOCK USD. 01 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0306 Aug 2012

23,100.000 1.000000 NHDY Local 18.217200 0.00 693.00 0.00 421,510.32
Base 18.217200 0.00 693.00 0.00 421,510.32

25389M877 Total

23,700.000 Local 0.00 702.00 0.00 430,808.34
Base 0.00 702.00 0.00 430,808.34

254687106 WALT DISNEY CO/THE COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 47.930000 0.00 4.50 0.00 14,383.50
Base 47.930000 0.00 4.50 0.00 14,383.50

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

300.000 1.000000 NHHY Local 49.120000 0.00 4.50 0.00 14,740.50
Base 49.120000 0.00 4.50 0.00 14,740.50

254687106 WALT DISNEY CO/THE COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,900.000 1.000000 NHDM Local 51.984200 0.00 28.50 0.00 98,798.48
Base 51.984200 0.00 28.50 0.00 98,798.48

254687106 Total

2,500.000 Local 0.00 37.50 0.00 127,922.48
Base 0.00 37.50 0.00 127,922.48

254709108 DISCOVER FINANCIAL SERVICES COMMON STOCK USD.0118 Sep 2012 APEX CLEARING CORPORATION USD/DTC 0.0221 Sep 2012

2,975.000 1.000000 NHEY Local 38.473600 0.00 59.50 0.00 114,518.46
Base 38.473600 0.00 59.50 0.00 114,518.46

25470F104 DISCOVERY COMMUNICATIONS A COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012
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1,300.000 1.000000 NHIM Local 50.090800 0.00 17.55 0.00 65,135.59
Base 50.090800 0.00 17.55 0.00 65,135.59

25490A309 DIRECTV COMMON STOCK USD.0128 Aug 2012 MANDATORYEXCHANGE NON CASH USD/DTC28 Aug 2012

35,069.000 1.000000 NHDM Local 32.402518 0.00 0.00 0.00 1,136,323.92
Base 32.402518 0.00 0.00 0.00 1,136,323.92

256677105 DOLLAR GENERAL CORP COMMON STOCK USD. 02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,000.000 1.000000 NHIM Local 51.363000 0.00 13.50 0.00 51,376.50
Base 51.363000 0.00 13.50 0.00 51,376.50

256677105 DOLLAR GENERAL CORP COMMON STOCK USD. 17 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0320 Sep 2012

22,573.000 1.000000 NHIB Local 50.047400 0.00 677.19 0.00 1,130,397.15
Base 50.047400 0.00 677.19 0.00 1,130,397.15

256677105 Total

23,573.000 Local 0.00 690.69 0.00 1,181,773.65
Base 0.00 690.69 0.00 1,181,773.65

256746108 DOLLAR TREE INC COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,200.000 1.000000 NHIM Local 50.340000 0.00 0.00 0.00 60,408.00
Base 50.340000 0.00 0.00 0.00 60,408.00

25746U109 DOMINION RESOURCES INC/VA COMMON STOCK NPV 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 53.529900 0.00 4.50 0.00 16,063.47
Base 53.529900 0.00 4.50 0.00 16,063.47

25746U109 DOMINION RESOURCES INC/VA COMMON STOCK NPV 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

500.000 1.000000 NHDM Local 53.938000 0.00 7.50 0.00 26,976.50
Base 53.938000 0.00 7.50 0.00 26,976.50

25746U109 Total

800.000 Local 0.00 12.00 0.00 43,039.97
Base 0.00 12.00 0.00 43,039.97

25754A201 DOMINO S PIZZA INC COMMON STOCK USD.0105 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Jul 2012

300.000 1.000000 NHIH Local 30.910000 0.00 4.50 0.00 9,277.50
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Base 30.910000 0.00 4.50 0.00 9,277.50

257651109 DONALDSON CO INC COMMON STOCK USD5. 19 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0424 Jul 2012

13,225.000 1.000000 NHDZ Local 33.522600 0.00 529.00 0.00 443,865.39
Base 33.522600 0.00 529.00 0.00 443,865.39

20 Jul 2012 LIQUIDNETINC USD/DTC 0.0225 Jul 2012

5,026.000 1.000000 NHDZ Local 33.498500 0.00 100.52 0.00 168,463.98
Base 33.498500 0.00 100.52 0.00 168,463.98

20 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0425 Jul 2012

12,748.000 1.000000 NHDZ Local 33.468000 0.00 509.92 0.00 427,159.98
Base 33.468000 0.00 509.92 0.00 427,159.98

23 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0426 Jul 2012

2,096.000 1.000000 NHDZ Local 32.864500 0.00 83.84 0.00 68,967.83
Base 32.864500 0.00 83.84 0.00 68,967.83

23 Jul 2012 LIQUIDNETINC USD/DTC 0.0226 Jul 2012

14,548.000 1.000000 NHDZ Local 32.801100 0.00 290.96 0.00 477,481.36
Base 32.801100 0.00 290.96 0.00 477,481.36

24 Jul 2012 LIQUIDNETINC USD/DTC 0.0227 Jul 2012

1,975.000 1.000000 NHDZ Local 33.055000 0.00 39.50 0.00 65,323.13
Base 33.055000 0.00 39.50 0.00 65,323.13

24 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0427 Jul 2012

15,658.000 1.000000 NHDZ Local 32.617100 0.00 626.32 0.00 511,344.87
Base 32.617100 0.00 626.32 0.00 511,344.87

25 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0430 Jul 2012

9,260.000 1.000000 NHDZ Local 32.561300 0.00 370.40 0.00 301,888.04
Base 32.561300 0.00 370.40 0.00 301,888.04

26 Jul 2012 LIQUIDNETINC USD/DTC 0.0231 Jul 2012

6,781.000 1.000000 NHDZ Local 32.894000 0.00 135.62 0.00 223,189.83
Base 32.894000 0.00 135.62 0.00 223,189.83
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26 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0431 Jul 2012

4,308.000 1.000000 NHDZ Local 32.963500 0.00 172.32 0.00 142,179.08
Base 32.963500 0.00 172.32 0.00 142,179.08

27 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0401 Aug 2012

12,075.000 1.000000 NHDZ Local 35.268200 0.00 483.00 0.00 426,346.52
Base 35.268200 0.00 483.00 0.00 426,346.52

257651109 Total

97,700.000 Local 0.00 3,341.40 0.00 3,256,210.01
Base 0.00 3,341.40 0.00 3,256,210.01

260543103 DOW CHEMICAL CO/THE COMMON STOCK USD2.509 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 31.119900 0.00 4.50 0.00 9,340.47
Base 31.119900 0.00 4.50 0.00 9,340.47

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

510.000 1.000000 NHHY Local 29.820000 0.00 7.65 0.00 15,215.85
Base 29.820000 0.00 7.65 0.00 15,215.85

260543103 Total

810.000 Local 0.00 12.15 0.00 24,556.32
Base 0.00 12.15 0.00 24,556.32

26138E109 DR PEPPER SNAPPLE GROUP INC COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,000.000 1.000000 NHIM Local 45.154900 0.00 13.50 0.00 45,168.40
Base 45.154900 0.00 13.50 0.00 45,168.40

261608103 DRESSER RAND GROUP INC COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,300.000 1.000000 NHIM Local 46.510000 0.00 0.00 0.00 60,463.00
Base 46.510000 0.00 0.00 0.00 60,463.00

261608103 DRESSER RAND GROUP INC COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

83.000 1.000000 NHIB Local 49.380000 0.00 0.83 0.00 4,099.37
Base 49.380000 0.00 0.83 0.00 4,099.37
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261608103 Total

1,383.000 Local 0.00 0.83 0.00 64,562.37
Base 0.00 0.83 0.00 64,562.37

26441C204 DUKE ENERGY CORP COMMON STOCK USD. 03 Jul 2012 MERGER NON CASH USD/DTC03 Jul 2012

13,302.799 1.000000 NHDM Local 46.420211 0.00 0.00 0.00 617,518.74
Base 46.420211 0.00 0.00 0.00 617,518.74

26441C204 DUKE ENERGY CORP COMMON STOCK USD. 03 Jul 2012 MERGER NON CASH USD/DTC03 Jul 2012

10,913.242 1.000000 NHHY Local 44.557997 0.00 0.00 0.00 486,272.21
Base 44.557997 0.00 0.00 0.00 486,272.21

26441C204 DUKE ENERGY CORP COMMON STOCK USD. 03 Jul 2012 REVERSE SPLIT NON CASH USD/DTC03 Jul 2012

23,265.333 1.000000 NHDM Local 45.911953 0.00 0.00 0.00 1,068,156.88
Base 45.911953 0.00 0.00 0.00 1,068,156.88

26441C204 DUKE ENERGY CORP COMMON STOCK USD. 03 Jul 2012 REVERSE SPLIT NON CASH USD/DTC03 Jul 2012

18,940.000 1.000000 NHHY Local 46.614557 0.00 0.00 0.00 882,879.71
Base 46.614557 0.00 0.00 0.00 882,879.71

09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 65.250000 0.00 3.00 0.00 13,053.00
Base 65.250000 0.00 3.00 0.00 13,053.00

26441C204 DUKE ENERGY CORP COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

800.000 1.000000 NHDM Local 64.648800 0.00 12.00 0.00 51,731.04
Base 64.648800 0.00 12.00 0.00 51,731.04

26441C204 Total

67,421.374 Local 0.00 15.00 0.00 3,119,611.58
Base 0.00 15.00 0.00 3,119,611.58

267475101 DYCOM INDUSTRIES INC COMMON STOCK USD. 30 Aug 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0305 Sep 2012

39,200.000 1.000000 NHDX Local 14.951900 0.00 1,176.00 0.00 587,290.48
Base 14.951900 0.00 1,176.00 0.00 587,290.48

31 Aug 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0206 Sep 2012
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41,900.000 1.000000 NHDX Local 14.975900 0.00 838.00 0.00 628,328.21
Base 14.975900 0.00 838.00 0.00 628,328.21

05 Sep 2012 MR BEAL &COMPANY USD/DTC 0.0310 Sep 2012

32,550.000 1.000000 NHDX Local 13.359100 0.00 976.50 0.00 435,815.21
Base 13.359100 0.00 976.50 0.00 435,815.21

267475101 Total

113,650.000 Local 0.00 2,990.50 0.00 1,651,433.90
Base 0.00 2,990.50 0.00 1,651,433.90

268648102 EMC CORP/MASS COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,800.000 1.000000 NHDM Local 26.804400 0.00 27.00 0.00 48,274.92
Base 26.804400 0.00 27.00 0.00 48,274.92

26883D108 EPL OIL + GAS INC COMMON STOCK 28 Aug 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0231 Aug 2012

15,100.000 1.000000 NHDX Local 17.199900 0.00 302.00 0.00 260,020.49
Base 17.199900 0.00 302.00 0.00 260,020.49

277432100 EASTMAN CHEMICAL CO COMMON STOCK USD.0103 Jul 2012 MERGER USD/DTC03 Jul 2012

3,694.200 1.000000 NHIM Local 50.219998 0.00 0.00 0.00 185,522.72
Base 50.219998 0.00 0.00 0.00 185,522.72

277432100 EASTMAN CHEMICAL CO COMMON STOCK USD.0124 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

800.000 1.000000 NHDM Local 47.657500 0.00 12.00 0.00 38,138.00
Base 47.657500 0.00 12.00 0.00 38,138.00

277432100 EASTMAN CHEMICAL CO COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

800.000 1.000000 NHIM Local 53.984300 0.00 12.00 0.00 43,199.44
Base 53.984300 0.00 12.00 0.00 43,199.44

277432100 Total

5,294.200 Local 0.00 24.00 0.00 266,860.16
Base 0.00 24.00 0.00 266,860.16

278058102 EATON CORP COMMON STOCK USD.5 24 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

900.000 1.000000 NHDM Local 40.945600 0.00 13.50 0.00 36,864.54
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Base 40.945600 0.00 13.50 0.00 36,864.54

278265103 EATON VANCE CORP COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,600.000 1.000000 NHIM Local 27.259400 0.00 24.00 0.00 43,639.04
Base 27.259400 0.00 24.00 0.00 43,639.04

278642103 EBAY INC COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,500.000 1.000000 NHDM Local 47.510000 0.00 22.50 0.00 71,287.50
Base 47.510000 0.00 22.50 0.00 71,287.50

278865100 ECOLAB INC COMMON STOCK USD1. 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

3,700.000 1.000000 NHDZ Local 66.925000 0.00 74.00 0.00 247,696.50
Base 66.925000 0.00 74.00 0.00 247,696.50

281020107 EDISON INTERNATIONAL COMMON STOCK NPV 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 45.679900 0.00 4.50 0.00 13,708.47
Base 45.679900 0.00 4.50 0.00 13,708.47

28140H104 EDUCATION REALTY TRUST INC REIT USD.01 13 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0216 Aug 2012

29,880.000 1.000000 NHDY Local 11.233900 0.00 597.60 0.00 336,266.53
Base 11.233900 0.00 597.60 0.00 336,266.53

28140H104 EDUCATION REALTY TRUST INC REIT USD.01 31 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

3,700.000 1.000000 NHIH Local 11.552200 0.00 0.00 0.00 42,743.14
Base 11.552200 0.00 0.00 0.00 42,743.14

28140H104 EDUCATION REALTY TRUST INC REIT USD.01 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

10,600.000 1.000000 NHHZ Local 11.547700 0.00 159.00 0.00 122,564.62
Base 11.547700 0.00 159.00 0.00 122,564.62

28140H104 Total

44,180.000 Local 0.00 756.60 0.00 501,574.29
Base 0.00 756.60 0.00 501,574.29

28176E108 EDWARDS LIFESCIENCES CORP COMMON STOCK USD1. 02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

600.000 1.000000 NHIM Local 98.383300 0.00 8.10 0.00 59,038.08
Base 98.383300 0.00 8.10 0.00 59,038.08
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283677854 EL PASO ELECTRIC CO COMMON STOCK NPV 13 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0118 Jul 2012

1,640.000 1.000000 NHDU Local 34.150600 0.00 8.20 0.00 56,015.18
Base 34.150600 0.00 8.20 0.00 56,015.18

28849P100 ELLIE MAE INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHIH Local 26.868000 0.00 6.00 0.00 10,753.20
Base 26.868000 0.00 6.00 0.00 10,753.20

290139104 ELOQUA INC COMMON STOCK 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,600.000 1.000000 NHIH Local 19.901200 0.00 24.00 0.00 31,865.92
Base 19.901200 0.00 24.00 0.00 31,865.92

29084Q100 EMCOR GROUP INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 27.930000 0.00 6.00 0.00 11,178.00
Base 27.930000 0.00 6.00 0.00 11,178.00

29084Q100 EMCOR GROUP INC COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

600.000 1.000000 NHHZ Local 28.778200 0.00 9.00 0.00 17,275.92
Base 28.778200 0.00 9.00 0.00 17,275.92

29084Q100 Total

1,000.000 Local 0.00 15.00 0.00 28,453.92
Base 0.00 15.00 0.00 28,453.92

29089Q105 EMERGENT BIOSOLUTIONS INC COMMON STOCK USD. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

600.000 1.000000 NHIH Local 15.611700 0.00 9.00 0.00 9,376.02
Base 15.611700 0.00 9.00 0.00 9,376.02

291005106 EMERITUS CORP COMMON STOCK USD. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

400.000 1.000000 NHIH Local 21.283800 0.00 6.00 0.00 8,519.52
Base 21.283800 0.00 6.00 0.00 8,519.52

291011104 EMERSON ELECTRIC CO COMMON STOCK USD.5 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

600.000 1.000000 NHDM Local 51.563200 0.00 9.00 0.00 30,946.92
Base 51.563200 0.00 9.00 0.00 30,946.92
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29244T101 EMPRESA NAC ELEC CHIL SP ADR ADR NPV 31 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0103 Aug 2012

3,300.000 1.000000 NHHJ Local 50.069700 0.00 44.55 0.00 165,274.56
Base 50.069700 0.00 44.55 0.00 165,274.56

29259G200 ENDEAVOUR INTERNATIONAL CORP COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Aug 2012

2,000.000 1.000000 NHIH Local 8.381500 0.00 20.00 0.00 16,783.00
Base 8.381500 0.00 20.00 0.00 16,783.00

29275Y102 ENERSYS COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

300.000 1.000000 NHIH Local 34.483700 0.00 4.50 0.00 10,349.61
Base 34.483700 0.00 4.50 0.00 10,349.61

29285W104 ENGILITY HOLDINGS INC COMMON STOCK USD.0123 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

900.000 1.000000 NHHY Local 17.121100 0.00 13.50 0.00 15,422.49
Base 17.121100 0.00 13.50 0.00 15,422.49

29355A107 ENPHASE ENERGY INC COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

3,000.000 1.000000 NHHZ Local 5.954600 0.00 45.00 0.00 17,908.80
Base 5.954600 0.00 45.00 0.00 17,908.80

29362U104 ENTEGRIS INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

1,300.000 1.000000 NHIH Local 8.468600 0.00 13.00 0.00 11,022.18
Base 8.468600 0.00 13.00 0.00 11,022.18

29380T105 ENTERTAINMENT PROPERTIES TR REIT USD.01 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

400.000 1.000000 NHHZ Local 43.675000 0.00 6.00 0.00 17,476.00
Base 43.675000 0.00 6.00 0.00 17,476.00

29384R105 ENTROPIC COMMUNICATIONS INC COMMON STOCK USD. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Jul 2012

1,600.000 1.000000 NHIH Local 5.591900 0.00 16.00 0.00 8,963.04
Base 5.591900 0.00 16.00 0.00 8,963.04

29384R105 ENTROPIC COMMUNICATIONS INC COMMON STOCK USD. 27 Jul 2012 KNIGHT DIRECT LLC USD/DTC 0.0101 Aug 2012

17,450.000 1.000000 NHDX Local 5.764500 0.00 122.15 0.00 100,712.68
Base 5.764500 0.00 122.15 0.00 100,712.68
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29384R105 ENTROPIC COMMUNICATIONS INC COMMON STOCK USD. 03 Aug 2012 RBC CAPITAL MARKETS USD/DTC 0.0208 Aug 2012

4,640.000 1.000000 NHDY Local 5.518600 0.00 92.80 0.00 25,699.10
Base 5.518600 0.00 92.80 0.00 25,699.10

29384R105 ENTROPIC COMMUNICATIONS INC COMMON STOCK USD. 28 Aug 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0231 Aug 2012

53,200.000 1.000000 NHDX Local 5.287800 0.00 1,064.00 0.00 282,374.96
Base 5.287800 0.00 1,064.00 0.00 282,374.96

04 Sep 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0207 Sep 2012

9,000.000 1.000000 NHDX Local 5.348600 0.00 180.00 0.00 48,317.40
Base 5.348600 0.00 180.00 0.00 48,317.40

29384R105 Total

85,890.000 Local 0.00 1,474.95 0.00 466,067.18
Base 0.00 1,474.95 0.00 466,067.18

293904108 ENZON PHARMACEUTICALS INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

1,400.000 1.000000 NHIH Local 6.987900 0.00 14.00 0.00 9,797.06
Base 6.987900 0.00 14.00 0.00 9,797.06

29428R103 EPOCH HOLDING CORP COMMON STOCK USD.0105 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

400.000 1.000000 NHIH Local 24.406600 0.00 6.00 0.00 9,768.64
Base 24.406600 0.00 6.00 0.00 9,768.64

294429105 EQUIFAX INC COMMON STOCK USD1. 02 Aug 2012 INTERNAL SWAP DVP USD/DTC07 Aug 2012

100.000 1.000000 NHIM Local 45.580000 0.00 0.00 0.00 4,558.00
Base 45.580000 0.00 0.00 0.00 4,558.00

29444U502 EQUINIX INC COMMON STOCK USD. 02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

300.000 1.000000 NHIM Local 175.781700 0.00 4.05 0.00 52,738.56
Base 175.781700 0.00 4.05 0.00 52,738.56

29444U502 EQUINIX INC COMMON STOCK USD. 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

148.000 1.000000 NHIB Local 179.330000 0.00 1.48 0.00 26,542.32
Base 179.330000 0.00 1.48 0.00 26,542.32
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29444U502 Total

448.000 Local 0.00 5.53 0.00 79,280.88
Base 0.00 5.53 0.00 79,280.88

297425100 ESTERLINE TECHNOLOGIES CORP COMMON STOCK USD.2 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

200.000 1.000000 NHIH Local 63.075000 0.00 3.00 0.00 12,618.00
Base 63.075000 0.00 3.00 0.00 12,618.00

297425100 ESTERLINE TECHNOLOGIES CORP COMMON STOCK USD.2 02 Jul 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0406 Jul 2012

1,720.000 1.000000 NHHO Local 63.297200 0.00 68.80 0.00 108,939.98
Base 63.297200 0.00 68.80 0.00 108,939.98

297425100 ESTERLINE TECHNOLOGIES CORP COMMON STOCK USD.2 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

300.000 1.000000 NHHZ Local 59.190000 0.00 4.50 0.00 17,761.50
Base 59.190000 0.00 4.50 0.00 17,761.50

297425100 ESTERLINE TECHNOLOGIES CORP COMMON STOCK USD.2 07 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0112 Sep 2012

2,860.000 1.000000 NHDU Local 59.782600 0.00 14.30 0.00 170,992.54
Base 59.782600 0.00 14.30 0.00 170,992.54

12 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0217 Sep 2012

810.000 1.000000 NHDU Local 58.134800 0.00 16.20 0.00 47,105.39
Base 58.134800 0.00 16.20 0.00 47,105.39

297425100 ESTERLINE TECHNOLOGIES CORP COMMON STOCK USD.2 19 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0324 Sep 2012

5,430.000 1.000000 NHDY Local 58.110500 0.00 162.90 0.00 315,702.92
Base 58.110500 0.00 162.90 0.00 315,702.92

297425100 Total

11,320.000 Local 0.00 269.70 0.00 673,120.33
Base 0.00 269.70 0.00 673,120.33

29977G102 EVERBANK FINANCIAL CORP COMMON STOCK USD1. 12 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0217 Jul 2012

6,880.000 1.000000 NHHO Local 11.877300 0.00 137.60 0.00 81,853.42
Base 11.877300 0.00 137.60 0.00 81,853.42

13 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0218 Jul 2012
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3,870.000 1.000000 NHHO Local 12.000000 0.00 77.40 0.00 46,517.40
Base 12.000000 0.00 77.40 0.00 46,517.40

17 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0220 Jul 2012

11,090.000 1.000000 NHHO Local 12.100000 0.00 221.80 0.00 134,410.80
Base 12.100000 0.00 221.80 0.00 134,410.80

29977G102 Total

21,840.000 Local 0.00 436.80 0.00 262,781.62
Base 0.00 436.80 0.00 262,781.62

30063P105 EXACT SCIENCES CORP COMMON STOCK USD.0105 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

900.000 1.000000 NHIH Local 11.182800 0.00 13.50 0.00 10,078.02
Base 11.182800 0.00 13.50 0.00 10,078.02

17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

900.000 1.000000 NHIH Local 10.262500 0.00 13.50 0.00 9,249.75
Base 10.262500 0.00 13.50 0.00 9,249.75

30063P105 Total

1,800.000 Local 0.00 27.00 0.00 19,327.77
Base 0.00 27.00 0.00 19,327.77

30161N101 EXELON CORP COMMON STOCK NPV 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 37.150000 0.00 3.00 0.00 7,433.00
Base 37.150000 0.00 3.00 0.00 7,433.00

30161Q104 EXELIXIS INC COMMON STOCK USD. 31 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

5,900.000 1.000000 NHIH Local 4.422200 0.00 0.00 0.00 26,090.98
Base 4.422200 0.00 0.00 0.00 26,090.98

302130109 EXPEDITORS INTL WASH INC COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,300.000 1.000000 NHIM Local 37.376500 0.00 19.50 0.00 48,608.95
Base 37.376500 0.00 19.50 0.00 48,608.95

30219G108 EXPRESS SCRIPTS HOLDING CO COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

700.000 1.000000 NHDM Local 63.305600 0.00 10.50 0.00 44,324.42
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Base 63.305600 0.00 10.50 0.00 44,324.42

302301106 EZCORP INC CL A COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 22.968800 0.00 6.00 0.00 9,193.52
Base 22.968800 0.00 6.00 0.00 9,193.52

302301106 EZCORP INC CL A COMMON STOCK USD.0107 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Sep 2012

11,760.000 1.000000 NHDU Local 23.269100 0.00 235.20 0.00 273,879.82
Base 23.269100 0.00 235.20 0.00 273,879.82

302301106 Total

12,160.000 Local 0.00 241.20 0.00 283,073.34
Base 0.00 241.20 0.00 283,073.34

30231G102 EXXON MOBIL CORP COMMON STOCK NPV 02 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0106 Jul 2012

20,900.000 1.000000 NHDF Local 85.227400 0.00 209.00 0.00 1,781,461.66
Base 85.227400 0.00 209.00 0.00 1,781,461.66

03 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0109 Jul 2012

21,800.000 1.000000 NHDF Local 85.848700 0.00 218.00 0.00 1,871,719.66
Base 85.848700 0.00 218.00 0.00 1,871,719.66

30231G102 EXXON MOBIL CORP COMMON STOCK NPV 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

1,200.000 1.000000 NHHY Local 83.340000 0.00 18.00 0.00 100,026.00
Base 83.340000 0.00 18.00 0.00 100,026.00

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

500.000 1.000000 NHHY Local 87.233000 0.00 7.50 0.00 43,624.00
Base 87.233000 0.00 7.50 0.00 43,624.00

30231G102 EXXON MOBIL CORP COMMON STOCK NPV 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,400.000 1.000000 NHDM Local 91.352100 0.00 21.00 0.00 127,913.94
Base 91.352100 0.00 21.00 0.00 127,913.94

30231G102 Total

45,800.000 Local 0.00 473.50 0.00 3,924,745.26
Base 0.00 473.50 0.00 3,924,745.26
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30241L109 FEI COMPANY COMMON STOCK NPV 03 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0408 Aug 2012

3,340.000 1.000000 NHHO Local 51.882400 0.00 133.60 0.00 173,420.82
Base 51.882400 0.00 133.60 0.00 173,420.82

06 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0409 Aug 2012

1,340.000 1.000000 NHHO Local 53.726000 0.00 53.60 0.00 72,046.44
Base 53.726000 0.00 53.60 0.00 72,046.44

30241L109 Total

4,680.000 Local 0.00 187.20 0.00 245,467.26
Base 0.00 187.20 0.00 245,467.26

302491303 FMC CORP COMMON STOCK USD.1 13 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0218 Jul 2012

5,450.000 1.000000 NHDU Local 52.738300 0.00 109.00 0.00 287,532.74
Base 52.738300 0.00 109.00 0.00 287,532.74

302491303 FMC CORP COMMON STOCK USD.1 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

700.000 1.000000 NHIM Local 52.870000 0.00 0.00 0.00 37,009.00
Base 52.870000 0.00 0.00 0.00 37,009.00

302491303 Total

6,150.000 Local 0.00 109.00 0.00 324,541.74
Base 0.00 109.00 0.00 324,541.74

30249U101 FMC TECHNOLOGIES INC COMMON STOCK USD.0125 Jul 2012 LIQUIDNETINC USD/DTC 0.0230 Jul 2012

30,400.000 1.000000 NHDZ Local 42.490300 0.00 608.00 0.00 1,292,313.12
Base 42.490300 0.00 608.00 0.00 1,292,313.12

27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

1,300.000 1.000000 NHDZ Local 46.238100 0.00 26.00 0.00 60,135.53
Base 46.238100 0.00 26.00 0.00 60,135.53

30249U101 FMC TECHNOLOGIES INC COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,100.000 1.000000 NHIM Local 45.547300 0.00 14.85 0.00 50,116.88
Base 45.547300 0.00 14.85 0.00 50,116.88

30249U101 FMC TECHNOLOGIES INC COMMON STOCK USD.0115 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012
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700.000 1.000000 NHDM Local 47.248600 0.00 10.50 0.00 33,084.52
Base 47.248600 0.00 10.50 0.00 33,084.52

30249U101 Total

33,500.000 Local 0.00 659.35 0.00 1,435,650.05
Base 0.00 659.35 0.00 1,435,650.05

302520101 FNB CORP COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,500.000 1.000000 NHHZ Local 11.477700 0.00 22.50 0.00 17,239.05
Base 11.477700 0.00 22.50 0.00 17,239.05

303726103 FAIRCHILD SEMICONDUCTOR INTE COMMON STOCK USD.0119 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0324 Jul 2012

920.000 1.000000 NHHO Local 13.153300 0.00 27.60 0.00 12,128.64
Base 13.153300 0.00 27.60 0.00 12,128.64

08 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0313 Aug 2012

8,240.000 1.000000 NHHO Local 15.075100 0.00 247.20 0.00 124,466.02
Base 15.075100 0.00 247.20 0.00 124,466.02

10 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0315 Aug 2012

4,400.000 1.000000 NHHO Local 15.341200 0.00 132.00 0.00 67,633.28
Base 15.341200 0.00 132.00 0.00 67,633.28

303726103 Total

13,560.000 Local 0.00 406.80 0.00 204,227.94
Base 0.00 406.80 0.00 204,227.94

307000109 FAMILY DOLLAR STORES COMMON STOCK USD.1 02 Aug 2012 INTERNAL SWAP DVP USD/DTC07 Aug 2012

100.000 1.000000 NHIM Local 65.750000 0.00 0.00 0.00 6,575.00
Base 65.750000 0.00 0.00 0.00 6,575.00

307000109 FAMILY DOLLAR STORES COMMON STOCK USD.1 07 Aug 2012 NORTH SOUTH CAPITAL LLC USD/DTC 0.0310 Aug 2012

9,757.000 1.000000 NHIB Local 65.919400 0.00 292.71 0.00 643,468.30
Base 65.919400 0.00 292.71 0.00 643,468.30

08 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0513 Aug 2012

4,046.000 1.000000 NHIB Local 65.999200 0.00 202.30 0.00 267,235.06
Base 65.999200 0.00 202.30 0.00 267,235.06
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09 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0514 Aug 2012

5,820.000 1.000000 NHIB Local 65.431600 0.00 291.00 0.00 381,102.91
Base 65.431600 0.00 291.00 0.00 381,102.91

307000109 Total

19,723.000 Local 0.00 786.01 0.00 1,298,381.27
Base 0.00 786.01 0.00 1,298,381.27

311642102 FARO TECHNOLOGIES INC COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

200.000 1.000000 NHIH Local 42.520000 0.00 3.00 0.00 8,507.00
Base 42.520000 0.00 3.00 0.00 8,507.00

311900104 FASTENAL CO COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

1,100.000 1.000000 NHDZ Local 43.887200 0.00 22.00 0.00 48,297.92
Base 43.887200 0.00 22.00 0.00 48,297.92

311900104 FASTENAL CO COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 43.117600 0.00 0.00 0.00 12,935.28
Base 43.117600 0.00 0.00 0.00 12,935.28

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,400.000 1.000000 NHIM Local 43.120000 0.00 0.00 0.00 60,368.00
Base 43.120000 0.00 0.00 0.00 60,368.00

311900104 FASTENAL CO COMMON STOCK USD.0131 Jul 2012 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.0503 Aug 2012

20,485.000 1.000000 NHIB Local 43.172000 0.00 1,024.25 0.00 885,402.67
Base 43.172000 0.00 1,024.25 0.00 885,402.67

07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

43.000 1.000000 NHIB Local 43.510000 0.00 0.43 0.00 1,871.36
Base 43.510000 0.00 0.43 0.00 1,871.36

311900104 Total

23,328.000 Local 0.00 1,046.68 0.00 1,008,875.23
Base 0.00 1,046.68 0.00 1,008,875.23

313747206 FEDERAL REALTY INVS TRUST REIT USD.01 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012
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100.000 1.000000 NHIM Local 107.940000 0.00 0.00 0.00 10,794.00
Base 107.940000 0.00 0.00 0.00 10,794.00

01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

300.000 1.000000 NHIM Local 107.940000 0.00 0.00 0.00 32,382.00
Base 107.940000 0.00 0.00 0.00 32,382.00

313747206 Total

400.000 Local 0.00 0.00 0.00 43,176.00
Base 0.00 0.00 0.00 43,176.00

314211103 FEDERATED INVESTORS INC CL B COMMON STOCK NPV 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

2,300.000 1.000000 NHIM Local 20.231000 0.00 34.50 0.00 46,565.80
Base 20.231000 0.00 34.50 0.00 46,565.80

31428X106 FEDEX CORP COMMON STOCK USD.1 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

160.000 1.000000 NHHY Local 90.790000 0.00 2.40 0.00 14,528.80
Base 90.790000 0.00 2.40 0.00 14,528.80

315616102 F5 NETWORKS INC COMMON STOCK NPV 30 Jul 2012 NORTH SOUTH CAPITAL LLC USD/DTC 0.0302 Aug 2012

3,291.000 1.000000 NHIB Local 96.541400 0.00 98.73 0.00 317,816.48
Base 96.541400 0.00 98.73 0.00 317,816.48

07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

34.000 1.000000 NHIB Local 101.740000 0.00 0.34 0.00 3,459.50
Base 101.740000 0.00 0.34 0.00 3,459.50

315616102 Total

3,325.000 Local 0.00 99.07 0.00 321,275.98
Base 0.00 99.07 0.00 321,275.98

316500107 FIDUS INVESTMENT CORP COMMON STOCK 27 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC16 Jul 2012

1.422 1.000000 NHHZ Local 14.936708 0.00 0.00 0.00 21.24
Base 14.936708 0.00 0.00 0.00 21.24

316500107 FIDUS INVESTMENT CORP COMMON STOCK 27 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC16 Jul 2012

1.012 1.000000 NHIH Local 14.940711 0.00 0.00 0.00 15.12
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Base 14.940711 0.00 0.00 0.00 15.12

316500107 FIDUS INVESTMENT CORP COMMON STOCK 25 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC27 Sep 2012

3.403 1.000000 NHHZ Local 16.749926 0.00 0.00 0.00 57.00
Base 16.749926 0.00 0.00 0.00 57.00

316500107 Total

5.837 Local 0.00 0.00 0.00 93.36
Base 0.00 0.00 0.00 93.36

316773100 FIFTH THIRD BANCORP COMMON STOCK NPV 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

1,050.000 1.000000 NHHY Local 14.657400 0.00 15.75 0.00 15,406.02
Base 14.657400 0.00 15.75 0.00 15,406.02

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0129 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC03 Jul 2012

2.941 1.000000 NHIH Local 9.870792 0.00 0.00 0.00 29.03
Base 9.870792 0.00 0.00 0.00 29.03

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0129 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC03 Jul 2012

4.950 1.000000 NHHZ Local 9.870707 0.00 0.00 0.00 48.86
Base 9.870707 0.00 0.00 0.00 48.86

31 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC03 Aug 2012

16.733 1.000000 NHHZ Local 9.870316 0.00 0.00 0.00 165.16
Base 9.870316 0.00 0.00 0.00 165.16

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0131 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC03 Aug 2012

2.960 1.000000 NHIH Local 9.871621 0.00 0.00 0.00 29.22
Base 9.871621 0.00 0.00 0.00 29.22

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0131 Aug 2012 AUTREPAT-STK/$ DIV USD/DTC07 Sep 2012

16.727 1.000000 NHHZ Local 9.965325 0.00 0.00 0.00 166.69
Base 9.965325 0.00 0.00 0.00 166.69

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0131 Aug 2012 AUTREPAT-STK/$ DIV USD/DTC07 Sep 2012

133.690 1.000000 NHIH Local 9.965517 0.00 0.00 0.00 1,332.29
Base 9.965517 0.00 0.00 0.00 1,332.29
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31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0112 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0217 Sep 2012

3,470.000 1.000000 NHDU Local 10.810300 0.00 69.40 0.00 37,581.14
Base 10.810300 0.00 69.40 0.00 37,581.14

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0128 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,800.000 1.000000 NHIH Local 10.805000 0.00 27.00 0.00 19,476.00
Base 10.805000 0.00 27.00 0.00 19,476.00

31678A103 Total

5,448.001 Local 0.00 96.40 0.00 58,828.39
Base 0.00 96.40 0.00 58,828.39

31787A507 FINISAR CORPORATION COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,500.000 1.000000 NHHZ Local 11.810000 0.00 22.50 0.00 17,737.50
Base 11.810000 0.00 22.50 0.00 17,737.50

31847R102 FIRST AMERICAN FINANCIAL COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,000.000 1.000000 NHHZ Local 17.089000 0.00 15.00 0.00 17,104.00
Base 17.089000 0.00 15.00 0.00 17,104.00

32020F303 FIRST FED BNCSHS OF ARKANSAS COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

200.000 1.000000 NHHZ Local 8.300000 0.00 3.00 0.00 1,663.00
Base 8.300000 0.00 3.00 0.00 1,663.00

32054K103 FIRST INDUSTRIAL REALTY TR REIT USD.01 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

400.000 1.000000 NHIH Local 12.899100 0.00 6.00 0.00 5,165.64
Base 12.899100 0.00 6.00 0.00 5,165.64

05 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

400.000 1.000000 NHIH Local 12.880000 0.00 0.00 0.00 5,152.00
Base 12.880000 0.00 0.00 0.00 5,152.00

28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,500.000 1.000000 NHIH Local 13.020000 0.00 22.50 0.00 19,552.50
Base 13.020000 0.00 22.50 0.00 19,552.50
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32054K103 Total

2,300.000 Local 0.00 28.50 0.00 29,870.14
Base 0.00 28.50 0.00 29,870.14

33582V108 FIRST NIAGARA FINANCIAL GRP COMMON STOCK USD.0124 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0229 Aug 2012

110,000.000 1.000000 NHDY Local 7.985100 0.00 2,200.00 0.00 880,561.00
Base 7.985100 0.00 2,200.00 0.00 880,561.00

33610F109 FIRST POTOMAC REALTY TRUST REIT USD.001 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

800.000 1.000000 NHIH Local 12.100000 0.00 12.00 0.00 9,692.00
Base 12.100000 0.00 12.00 0.00 9,692.00

33616C100 FIRST REPUBLIC BANK/SAN FRAN COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

3,800.000 1.000000 NHDZ Local 32.302700 0.00 76.00 0.00 122,826.26
Base 32.302700 0.00 76.00 0.00 122,826.26

337738108 FISERV INC COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

213.000 1.000000 NHIB Local 69.430000 0.00 2.13 0.00 14,790.72
Base 69.430000 0.00 2.13 0.00 14,790.72

337915102 FIRSTMERIT CORP COMMON STOCK NPV 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

700.000 1.000000 NHIH Local 16.446500 0.00 10.50 0.00 11,523.05
Base 16.446500 0.00 10.50 0.00 11,523.05

337915102 FIRSTMERIT CORP COMMON STOCK NPV 17 Jul 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0220 Jul 2012

15,640.000 1.000000 NHHO Local 16.750100 0.00 312.80 0.00 262,284.36
Base 16.750100 0.00 312.80 0.00 262,284.36

337915102 FIRSTMERIT CORP COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,000.000 1.000000 NHHZ Local 16.752500 0.00 15.00 0.00 16,767.50
Base 16.752500 0.00 15.00 0.00 16,767.50

337915102 FIRSTMERIT CORP COMMON STOCK NPV 01 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0306 Aug 2012

8,970.000 1.000000 NHHO Local 16.157100 0.00 269.10 0.00 145,198.29
Base 16.157100 0.00 269.10 0.00 145,198.29

02 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0307 Aug 2012
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3,360.000 1.000000 NHHO Local 15.812400 0.00 100.80 0.00 53,230.46
Base 15.812400 0.00 100.80 0.00 53,230.46

03 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0308 Aug 2012

3,370.000 1.000000 NHHO Local 16.674200 0.00 101.10 0.00 56,293.15
Base 16.674200 0.00 101.10 0.00 56,293.15

07 Aug 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0410 Aug 2012

2,140.000 1.000000 NHHO Local 16.133100 0.00 85.60 0.00 34,610.43
Base 16.133100 0.00 85.60 0.00 34,610.43

21 Aug 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0324 Aug 2012

3,220.000 1.000000 NHHO Local 16.172900 0.00 96.60 0.00 52,173.34
Base 16.172900 0.00 96.60 0.00 52,173.34

13 Sep 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0418 Sep 2012

5,370.000 1.000000 NHHO Local 15.178300 0.00 187.95 0.00 81,695.42
Base 15.178300 0.00 187.95 0.00 81,695.42

337915102 Total

43,770.000 Local 0.00 1,179.45 0.00 713,776.00
Base 0.00 1,179.45 0.00 713,776.00

337932107 FIRSTENERGY CORP COMMON STOCK USD.1 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 48.850000 0.00 4.50 0.00 14,659.50
Base 48.850000 0.00 4.50 0.00 14,659.50

33829M101 FIVE BELOW COMMON STOCK USD.0128 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,900.000 1.000000 NHIH Local 39.145300 0.00 28.50 0.00 74,404.57
Base 39.145300 0.00 28.50 0.00 74,404.57

343412102 FLUOR CORP COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

800.000 1.000000 NHIM Local 53.514100 0.00 12.00 0.00 42,823.28
Base 53.514100 0.00 12.00 0.00 42,823.28

343412102 FLUOR CORP COMMON STOCK USD.0115 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

800.000 1.000000 NHDM Local 53.523100 0.00 12.00 0.00 42,830.48
Base 53.523100 0.00 12.00 0.00 42,830.48
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343412102 Total

1,600.000 Local 0.00 24.00 0.00 85,653.76
Base 0.00 24.00 0.00 85,653.76

345370860 FORD MOTOR CO COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

940.000 1.000000 NHHY Local 9.340000 0.00 14.10 0.00 8,793.70
Base 9.340000 0.00 14.10 0.00 8,793.70

345370860 FORD MOTOR CO COMMON STOCK USD.0116 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0121 Aug 2012

54,500.000 1.000000 NHDF Local 9.599900 0.00 545.00 0.00 523,739.55
Base 9.599900 0.00 545.00 0.00 523,739.55

345370860 Total

55,440.000 Local 0.00 559.10 0.00 532,533.25
Base 0.00 559.10 0.00 532,533.25

345838106 FOREST LABORATORIES INC COMMON STOCK USD.1 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

400.000 1.000000 NHHY Local 34.620000 0.00 6.00 0.00 13,854.00
Base 34.620000 0.00 6.00 0.00 13,854.00

34959E109 FORTINET INC COMMON STOCK USD. 20 Aug 2012 NORTH SOUTH CAPITAL LLC USD/DTC 0.0323 Aug 2012

19,525.000 1.000000 NHIB Local 25.066500 0.00 585.75 0.00 490,009.16
Base 25.066500 0.00 585.75 0.00 490,009.16

27 Aug 2012 NORTH SOUTH CAPITAL LLC USD/DTC 0.0330 Aug 2012

17,717.000 1.000000 NHIB Local 26.073600 0.00 531.51 0.00 462,477.48
Base 26.073600 0.00 531.51 0.00 462,477.48

34959E109 Total

37,242.000 Local 0.00 1,117.26 0.00 952,486.64
Base 0.00 1,117.26 0.00 952,486.64

349882100 FOSSIL INC COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

600.000 1.000000 NHIM Local 86.948200 0.00 9.00 0.00 52,177.92
Base 86.948200 0.00 9.00 0.00 52,177.92

353514102 FRANKLIN ELECTRIC CO INC COMMON STOCK USD.1 12 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0217 Jul 2012
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310.000 1.000000 NHHO Local 51.827300 0.00 6.20 0.00 16,072.66
Base 51.827300 0.00 6.20 0.00 16,072.66

13 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0218 Jul 2012

570.000 1.000000 NHHO Local 54.123000 0.00 11.40 0.00 30,861.51
Base 54.123000 0.00 11.40 0.00 30,861.51

16 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0219 Jul 2012

700.000 1.000000 NHHO Local 54.154400 0.00 14.00 0.00 37,922.08
Base 54.154400 0.00 14.00 0.00 37,922.08

17 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0220 Jul 2012

1,590.000 1.000000 NHHO Local 56.499300 0.00 31.80 0.00 89,865.69
Base 56.499300 0.00 31.80 0.00 89,865.69

19 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0224 Jul 2012

470.000 1.000000 NHHO Local 57.546800 0.00 9.40 0.00 27,056.40
Base 57.546800 0.00 9.40 0.00 27,056.40

24 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0227 Jul 2012

330.000 1.000000 NHHO Local 55.410000 0.00 6.60 0.00 18,291.90
Base 55.410000 0.00 6.60 0.00 18,291.90

25 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0230 Jul 2012

590.000 1.000000 NHHO Local 55.862200 0.00 11.80 0.00 32,970.50
Base 55.862200 0.00 11.80 0.00 32,970.50

02 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0207 Aug 2012

220.000 1.000000 NHHO Local 54.009000 0.00 4.40 0.00 11,886.38
Base 54.009000 0.00 4.40 0.00 11,886.38

13 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0216 Aug 2012

270.000 1.000000 NHHO Local 54.472100 0.00 5.40 0.00 14,712.87
Base 54.472100 0.00 5.40 0.00 14,712.87

14 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0217 Aug 2012

720.000 1.000000 NHHO Local 54.763600 0.00 14.40 0.00 39,444.19
Base 54.763600 0.00 14.40 0.00 39,444.19
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353514102 Total

5,770.000 Local 0.00 115.40 0.00 319,084.18
Base 0.00 115.40 0.00 319,084.18

354613101 FRANKLIN RESOURCES INC COMMON STOCK USD.1 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

131.000 1.000000 NHHY Local 118.254700 0.00 1.97 0.00 15,493.34
Base 118.254700 0.00 1.97 0.00 15,493.34

356108100 FRED S INC CLASS A COMMON STOCK NPV 07 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Sep 2012

18,090.000 1.000000 NHDU Local 13.883800 0.00 361.80 0.00 251,519.74
Base 13.883800 0.00 361.80 0.00 251,519.74

35671D857 FREEPORT MCMORAN COPPER COMMON STOCK USD.1 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

230.000 1.000000 NHHY Local 34.430000 0.00 3.45 0.00 7,922.35
Base 34.430000 0.00 3.45 0.00 7,922.35

35671D857 FREEPORT MCMORAN COPPER COMMON STOCK USD.1 24 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

1,200.000 1.000000 NHDM Local 31.567500 0.00 18.00 0.00 37,899.00
Base 31.567500 0.00 18.00 0.00 37,899.00

35671D857 Total

1,430.000 Local 0.00 21.45 0.00 45,821.35
Base 0.00 21.45 0.00 45,821.35

359694106 H.B. FULLER CO. COMMON STOCK USD1. 03 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0309 Jul 2012

1,010.000 1.000000 NHHO Local 31.102900 0.00 30.30 0.00 31,444.23
Base 31.102900 0.00 30.30 0.00 31,444.23

361448103 GATX CORP COMMON STOCK USD. 13 Jul 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0118 Jul 2012

1,210.000 1.000000 NHDU Local 38.310000 0.00 6.05 0.00 46,361.15
Base 38.310000 0.00 6.05 0.00 46,361.15

36299S938 GTCR IX 23 Jul 2012 CAPITAL CALL USD/OTH23 Jul 2012

717,628.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 717,628.00
Base 1.000000 0.00 0.00 0.00 717,628.00
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364760108 GAP INC/THE COMMON STOCK USD.0501 Aug 2012 EXTERNAL SWAP USD/DTC06 Aug 2012

1,200.000 1.000000 NHIM Local 29.420000 0.00 0.00 0.00 35,304.00
Base 29.420000 0.00 0.00 0.00 35,304.00

365558105 GARDNER DENVER INC COMMON STOCK USD.0110 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0413 Jul 2012

24,600.000 1.000000 NHDZ Local 51.549200 0.00 984.00 0.00 1,269,094.32
Base 51.549200 0.00 984.00 0.00 1,269,094.32

368682100 GENCORP INC COMMON STOCK USD.1 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Sep 2012

800.000 1.000000 NHIH Local 9.949600 0.00 8.00 0.00 7,967.68
Base 9.949600 0.00 8.00 0.00 7,967.68

369550108 GENERAL DYNAMICS CORP COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

230.000 1.000000 NHHY Local 64.900000 0.00 3.45 0.00 14,930.45
Base 64.900000 0.00 3.45 0.00 14,930.45

369604103 GENERAL ELECTRIC CO COMMON STOCK USD.0609 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

2,650.000 1.000000 NHHY Local 20.000000 0.00 39.75 0.00 53,039.75
Base 20.000000 0.00 39.75 0.00 53,039.75

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

1,280.000 1.000000 NHHY Local 20.674200 0.00 19.20 0.00 26,482.18
Base 20.674200 0.00 19.20 0.00 26,482.18

369604103 GENERAL ELECTRIC CO COMMON STOCK USD.0626 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

16,600.000 1.000000 NHDM Local 22.185600 0.00 249.00 0.00 368,529.96
Base 22.185600 0.00 249.00 0.00 368,529.96

369604103 Total

20,530.000 Local 0.00 307.95 0.00 448,051.89
Base 0.00 307.95 0.00 448,051.89

37045V100 GENERAL MOTORS CO COMMON STOCK USD.0123 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

710.000 1.000000 NHHY Local 21.264600 0.00 10.65 0.00 15,108.52
Base 21.264600 0.00 10.65 0.00 15,108.52
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371559105 GENESEE + WYOMING INC CL A COMMON STOCK USD.0128 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

600.000 1.000000 NHIH Local 67.468300 0.00 9.00 0.00 40,489.98
Base 67.468300 0.00 9.00 0.00 40,489.98

372460105 GENUINE PARTS CO COMMON STOCK USD1. 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

100.000 1.000000 NHIM Local 63.240000 0.00 0.00 0.00 6,324.00
Base 63.240000 0.00 0.00 0.00 6,324.00

01 Aug 2012 EXTERNAL SWAP USD/DTC06 Aug 2012

600.000 1.000000 NHIM Local 63.240000 0.00 0.00 0.00 37,944.00
Base 63.240000 0.00 0.00 0.00 37,944.00

372460105 Total

700.000 Local 0.00 0.00 0.00 44,268.00
Base 0.00 0.00 0.00 44,268.00

375558103 GILEAD SCIENCES INC COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

800.000 1.000000 NHDM Local 66.082500 0.00 12.00 0.00 52,878.00
Base 66.082500 0.00 12.00 0.00 52,878.00

37940X102 GLOBAL PAYMENTS INC COMMON STOCK NPV 02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,100.000 1.000000 NHIM Local 41.752700 0.00 14.85 0.00 45,942.82
Base 41.752700 0.00 14.85 0.00 45,942.82

379577208 GLOBUS MEDICAL INC   A COMMON STOCK 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,700.000 1.000000 NHIH Local 16.817500 0.00 25.50 0.00 28,615.25
Base 16.817500 0.00 25.50 0.00 28,615.25

379890106 GLU MOBILE INC COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

1,900.000 1.000000 NHIH Local 5.673800 0.00 19.00 0.00 10,799.22
Base 5.673800 0.00 19.00 0.00 10,799.22

38068T105 GOLD RESOURCE CORP COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 26.077500 0.00 6.00 0.00 10,437.00
Base 26.077500 0.00 6.00 0.00 10,437.00
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38141G104 GOLDMAN SACHS GROUP INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

120.000 1.000000 NHHY Local 94.060000 0.00 1.80 0.00 11,289.00
Base 94.060000 0.00 1.80 0.00 11,289.00

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

148.000 1.000000 NHHY Local 104.140000 0.00 2.22 0.00 15,414.94
Base 104.140000 0.00 2.22 0.00 15,414.94

38141G104 Total

268.000 Local 0.00 4.02 0.00 26,703.94
Base 0.00 4.02 0.00 26,703.94

38173M102 GOLUB CAPITAL BDC INC COMMON STOCK USD. 29 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC13 Jul 2012

149.613 1.000000 NHHZ Local 14.689632 0.00 0.00 0.00 2,197.76
Base 14.689632 0.00 0.00 0.00 2,197.76

38173M102 GOLUB CAPITAL BDC INC COMMON STOCK USD. 29 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC13 Jul 2012

50.212 1.000000 NHIH Local 14.689715 0.00 0.00 0.00 737.60
Base 14.689715 0.00 0.00 0.00 737.60

38173M102 Total

199.825 Local 0.00 0.00 0.00 2,935.36
Base 0.00 0.00 0.00 2,935.36

382410405 GOODRICH PETROLEUM CORP COMMON STOCK USD.2 26 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0231 Jul 2012

20,189.000 1.000000 NHDY Local 11.592900 0.00 403.78 0.00 234,452.84
Base 11.592900 0.00 403.78 0.00 234,452.84

27 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0201 Aug 2012

3,276.000 1.000000 NHDY Local 11.470000 0.00 65.52 0.00 37,641.24
Base 11.470000 0.00 65.52 0.00 37,641.24

382410405 Total

23,465.000 Local 0.00 469.30 0.00 272,094.08
Base 0.00 469.30 0.00 272,094.08

382550101 GOODYEAR TIRE + RUBBER CO COMMON STOCK NPV 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012
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1,900.000 1.000000 NHDM Local 11.693500 0.00 28.50 0.00 22,246.15
Base 11.693500 0.00 28.50 0.00 22,246.15

38259P508 GOOGLE INC CL A COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

500.000 1.000000 NHEY Local 579.609500 0.00 10.00 0.00 289,814.75
Base 579.609500 0.00 10.00 0.00 289,814.75

38259P508 GOOGLE INC CL A COMMON STOCK USD. 24 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

110.000 1.000000 NHDM Local 606.937300 0.00 1.65 0.00 66,764.75
Base 606.937300 0.00 1.65 0.00 66,764.75

15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

70.000 1.000000 NHDM Local 667.580000 0.00 1.05 0.00 46,731.65
Base 667.580000 0.00 1.05 0.00 46,731.65

26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

693.000 1.000000 NHDM Local 754.351100 0.00 10.40 0.00 522,775.71
Base 754.351100 0.00 10.40 0.00 522,775.71

38259P508 Total

1,373.000 Local 0.00 23.10 0.00 926,086.86
Base 0.00 23.10 0.00 926,086.86

38376A103 GOVERNMENT PROPERTIES INCOME REIT USD.01 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 22.897500 0.00 6.00 0.00 9,165.00
Base 22.897500 0.00 6.00 0.00 9,165.00

38388F108 WR GRACE + CO COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,100.000 1.000000 NHIM Local 56.040000 0.00 0.00 0.00 61,644.00
Base 56.040000 0.00 0.00 0.00 61,644.00

384109104 GRACO INC COMMON STOCK USD1. 02 Aug 2012 INTERNAL SWAP DVP USD/DTC07 Aug 2012

600.000 1.000000 NHIM Local 45.390000 0.00 0.00 0.00 27,234.00
Base 45.390000 0.00 0.00 0.00 27,234.00

384313102 GRAFTECH INTERNATIONAL LTD COMMON STOCK USD.0120 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0325 Jul 2012

14,500.000 1.000000 NHDX Local 9.484300 0.00 435.00 0.00 137,957.35
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Base 9.484300 0.00 435.00 0.00 137,957.35

23 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0326 Jul 2012

10,950.000 1.000000 NHDX Local 9.467100 0.00 328.50 0.00 103,993.25
Base 9.467100 0.00 328.50 0.00 103,993.25

24 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0327 Jul 2012

28,900.000 1.000000 NHDX Local 9.312900 0.00 867.00 0.00 270,009.81
Base 9.312900 0.00 867.00 0.00 270,009.81

25 Jul 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0230 Jul 2012

6,450.000 1.000000 NHDX Local 9.066400 0.00 129.00 0.00 58,607.28
Base 9.066400 0.00 129.00 0.00 58,607.28

28 Sep 2012 IVY SECURITIES, INC. USD/DTC 0.03OPEN

35,150.000 1.000000 NHDX Local 9.002900 0.00 1,054.50 0.00 317,506.44
Base 9.002900 0.00 1,054.50 0.00 317,506.44

384313102 Total

95,950.000 Local 0.00 2,814.00 0.00 888,074.13
Base 0.00 2,814.00 0.00 888,074.13

384802104 WW GRAINGER INC COMMON STOCK USD.5 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 204.830000 0.00 0.00 0.00 20,483.00
Base 204.830000 0.00 0.00 0.00 20,483.00

31 Jul 2012 EXTERNAL SWAP USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 204.830000 0.00 0.00 0.00 20,483.00
Base 204.830000 0.00 0.00 0.00 20,483.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 204.830000 0.00 0.00 0.00 20,483.00
Base 204.830000 0.00 0.00 0.00 20,483.00

384802104 Total

300.000 Local 0.00 0.00 0.00 61,449.00
Base 0.00 0.00 0.00 61,449.00
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39304D102 GREEN DOT CORP CLASS A COMMON STOCK USD. 10 Sep 2012 MR BEAL &COMPANY USD/DTC 0.0313 Sep 2012

19,600.000 1.000000 NHDX Local 11.896900 0.00 588.00 0.00 233,767.24
Base 11.896900 0.00 588.00 0.00 233,767.24

11 Sep 2012 MR BEAL &COMPANY USD/DTC 0.0314 Sep 2012

12,700.000 1.000000 NHDX Local 11.979300 0.00 381.00 0.00 152,518.11
Base 11.979300 0.00 381.00 0.00 152,518.11

12 Sep 2012 MR BEAL &COMPANY USD/DTC 0.0317 Sep 2012

9,800.000 1.000000 NHDX Local 12.189000 0.00 294.00 0.00 119,746.20
Base 12.189000 0.00 294.00 0.00 119,746.20

13 Sep 2012 MR BEAL &COMPANY USD/DTC 0.0318 Sep 2012

450.000 1.000000 NHDX Local 12.241800 0.00 13.50 0.00 5,522.31
Base 12.241800 0.00 13.50 0.00 5,522.31

25 Sep 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0228 Sep 2012

35,450.000 1.000000 NHDX Local 12.844800 0.00 709.00 0.00 456,057.16
Base 12.844800 0.00 709.00 0.00 456,057.16

39304D102 Total

78,000.000 Local 0.00 1,985.50 0.00 967,611.02
Base 0.00 1,985.50 0.00 967,611.02

393122106 GREEN MOUNTAIN COFFEE ROASTE COMMON STOCK USD.1 09 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0412 Jul 2012

52,800.000 1.000000 NHDZ Local 24.225400 0.00 2,112.00 0.00 1,281,213.12
Base 24.225400 0.00 2,112.00 0.00 1,281,213.12

27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

1,400.000 1.000000 NHDZ Local 17.807100 0.00 28.00 0.00 24,957.94
Base 17.807100 0.00 28.00 0.00 24,957.94

393122106 Total

54,200.000 Local 0.00 2,140.00 0.00 1,306,171.06
Base 0.00 2,140.00 0.00 1,306,171.06

393657101 GREENBRIER COMPANIES INC COMMON STOCK NPV 02 Jul 2012 BNY CONVERGEX LJR USD/DTC 0.0206 Jul 2012
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2,150.000 1.000000 NHDX Local 16.043000 0.00 43.00 0.00 34,535.45
Base 16.043000 0.00 43.00 0.00 34,535.45

09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0312 Jul 2012

1,800.000 1.000000 NHDX Local 15.966800 0.00 54.00 0.00 28,794.24
Base 15.966800 0.00 54.00 0.00 28,794.24

393657101 GREENBRIER COMPANIES INC COMMON STOCK NPV 03 Aug 2012 RBC CAPITAL MARKETS USD/DTC 0.0308 Aug 2012

2,440.000 1.000000 NHDY Local 15.537800 0.00 73.20 0.00 37,985.43
Base 15.537800 0.00 73.20 0.00 37,985.43

14 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0319 Sep 2012

8,620.000 1.000000 NHDY Local 19.282400 0.00 258.60 0.00 166,472.89
Base 19.282400 0.00 258.60 0.00 166,472.89

393657101 Total

15,010.000 Local 0.00 428.80 0.00 267,788.01
Base 0.00 428.80 0.00 267,788.01

398905109 GROUP 1 AUTOMOTIVE INC COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

100.000 1.000000 NHIH Local 53.832000 0.00 1.50 0.00 5,384.70
Base 53.832000 0.00 1.50 0.00 5,384.70

399473107 GROUPON INC COMMON STOCK USD. 02 Aug 2012 EXTERNAL SWAP USD/DTC07 Aug 2012

5,500.000 1.000000 NHIM Local 6.380000 0.00 0.00 0.00 35,090.00
Base 6.380000 0.00 0.00 0.00 35,090.00

401617105 GUESS? INC COMMON STOCK USD.0123 Jul 2012 LIQUIDNETINC USD/DTC 0.0126 Jul 2012

2,900.000 1.000000 NHDX Local 28.032300 0.00 29.00 0.00 81,322.67
Base 28.032300 0.00 29.00 0.00 81,322.67

24 Jul 2012 BNY CONVERGEX LJR USD/DTC 0.0227 Jul 2012

9,050.000 1.000000 NHDX Local 28.011900 0.00 181.00 0.00 253,688.70
Base 28.011900 0.00 181.00 0.00 253,688.70

401617105 Total

11,950.000 Local 0.00 210.00 0.00 335,011.37
Base 0.00 210.00 0.00 335,011.37
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402629208 GULFMARK OFFSHORE INC CL A COMMON STOCK USD.0121 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0424 Aug 2012

3,150.000 1.000000 NHHO Local 38.125000 0.00 110.25 0.00 120,204.00
Base 38.125000 0.00 110.25 0.00 120,204.00

40414L109 HCP INC REIT USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

800.000 1.000000 NHDM Local 44.613800 0.00 12.00 0.00 35,703.04
Base 44.613800 0.00 12.00 0.00 35,703.04

404251100 HNI CORP COMMON STOCK USD1. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

200.000 1.000000 NHIH Local 30.805000 0.00 3.00 0.00 6,164.00
Base 30.805000 0.00 3.00 0.00 6,164.00

40425J101 HMS HOLDINGS CORP COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

1,200.000 1.000000 NHDZ Local 34.641100 0.00 24.00 0.00 41,593.32
Base 34.641100 0.00 24.00 0.00 41,593.32

40537Q209 HALCON RESOURCES CORP COMMON STOCK USD. 01 Aug 2012 MERGER USD/DTC01 Aug 2012

33,520.200 1.000000 NHHO Local 6.850000 0.00 0.00 0.00 229,613.37
Base 6.850000 0.00 0.00 0.00 229,613.37

40537Q209 HALCON RESOURCES CORP COMMON STOCK USD. 01 Aug 2012 MERGER USD/DTC01 Aug 2012

7,245.000 1.000000 NHIH Local 6.850000 0.00 0.00 0.00 49,628.25
Base 6.850000 0.00 0.00 0.00 49,628.25

40537Q209 HALCON RESOURCES CORP COMMON STOCK USD. 02 Aug 2012 INSTINET USD/DTC 0.0207 Aug 2012

12,480.000 1.000000 NHHO Local 6.849800 0.00 249.60 0.00 85,735.10
Base 6.849800 0.00 249.60 0.00 85,735.10

03 Aug 2012 INSTINET USD/DTC 0.0208 Aug 2012

7,370.000 1.000000 NHHO Local 7.131100 0.00 147.40 0.00 52,703.61
Base 7.131100 0.00 147.40 0.00 52,703.61

15 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0320 Aug 2012

5,220.000 1.000000 NHHO Local 8.309200 0.00 156.60 0.00 43,530.62
Base 8.309200 0.00 156.60 0.00 43,530.62
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17 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0322 Aug 2012

6,170.000 1.000000 NHHO Local 8.268500 0.00 185.10 0.00 51,201.75
Base 8.268500 0.00 185.10 0.00 51,201.75

10 Sep 2012 MR BEAL &COMPANY USD/DTC 0.0313 Sep 2012

4,760.000 1.000000 NHHO Local 8.193900 0.00 119.00 0.00 39,121.96
Base 8.193900 0.00 119.00 0.00 39,121.96

11 Sep 2012 MR BEAL &COMPANY USD/DTC 0.0314 Sep 2012

2,870.000 1.000000 NHHO Local 8.382600 0.00 71.75 0.00 24,129.81
Base 8.382600 0.00 71.75 0.00 24,129.81

13 Sep 2012 BARCLAYS CAPITAL LE USD/DTC18 Sep 2012

4,210.000 1.000000 NHHO Local 7.000000 0.00 0.00 0.00 29,470.00
Base 7.000000 0.00 0.00 0.00 29,470.00

13 Sep 2012 BARCLAYS CAPITAL LE USD/DTC 0.0418 Sep 2012

8,510.000 1.000000 NHHO Local 7.246600 0.00 297.85 0.00 61,966.42
Base 7.246600 0.00 297.85 0.00 61,966.42

40537Q209 Total

92,355.200 Local 0.00 1,227.30 0.00 667,100.89
Base 0.00 1,227.30 0.00 667,100.89

406216101 HALLIBURTON CO COMMON STOCK USD2.515 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

600.000 1.000000 NHDM Local 34.564200 0.00 9.00 0.00 20,747.52
Base 34.564200 0.00 9.00 0.00 20,747.52

406216101 HALLIBURTON CO COMMON STOCK USD2.513 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0218 Sep 2012

3,550.000 1.000000 NHEY Local 36.085600 0.00 71.00 0.00 128,174.88
Base 36.085600 0.00 71.00 0.00 128,174.88

406216101 Total

4,150.000 Local 0.00 80.00 0.00 148,922.40
Base 0.00 80.00 0.00 148,922.40

409321502 HAMPTON ROADS BANKSHARES INC COMMON STOCK USD. 30 Aug 2012 RIGHTS EXERCISED USD/DTC
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5,394.000 1.000000 NHIH Local 0.700000 0.00 0.00 0.00 3,775.80
Base 0.700000 0.00 0.00 0.00 3,775.80

30 Aug 2012 RIGHTS EXERCISED USD/DTCCANCEL

-5,394.000 1.000000 NHIH Local 0.700000 0.00 0.00 0.00 -3,775.80
Base 0.700000 0.00 0.00 0.00 -3,775.80

30 Aug 2012 RIGHTS SUBSCRIBED USD/DTC

5,394.000 1.000000 NHIH Local 0.700000 0.00 0.00 0.00 3,775.80
Base 0.700000 0.00 0.00 0.00 3,775.80

30 Aug 2012 RIGHTS SUBSCRIBED USD/DTCCANCEL

-5,394.000 1.000000 NHIH Local 0.700000 0.00 0.00 0.00 -3,775.80
Base 0.700000 0.00 0.00 0.00 -3,775.80

30 Aug 2012 34 RIGHTS SUBSCRIBED USD/DTCOPEN

5,208.000 1.000000 NHIH Local 0.700000 0.00 0.00 0.00 3,645.60
Base 0.700000 0.00 0.00 0.00 3,645.60

30 Aug 2012 RIGHTS SUBSCRIBED USD/DTC30 Aug 2012

186.000 1.000000 NHIH Local 0.700000 0.00 0.00 0.00 130.20
Base 0.700000 0.00 0.00 0.00 130.20

409321502 Total

5,394.000 Local 0.00 0.00 0.00 3,775.80
Base 0.00 0.00 0.00 3,775.80

409321973 HAMPTON ROADS BANCSHARES RTS EXP 05SEP12 31 May 2012 RIGHTS OFFER USD/DTC

100.000 1.000000 NHIH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

31 May 2012 RIGHTS OFFER USD/DTCCANCEL

-100.000 1.000000 NHIH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

31 May 2012 RIGHTS OFFER USD/DTC15 Aug 2012

2,900.000 1.000000 NHIH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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409321973 Total

2,900.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

410120109 HANCOCK HOLDING CO COMMON STOCK USD3. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

300.000 1.000000 NHIH Local 30.399300 0.00 4.50 0.00 9,124.29
Base 30.399300 0.00 4.50 0.00 9,124.29

410315105 HANDY + HARMAN LTD COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

200.000 1.000000 NHHZ Local 13.275000 0.00 3.00 0.00 2,658.00
Base 13.275000 0.00 3.00 0.00 2,658.00

412822108 HARLEY DAVIDSON INC COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

3,800.000 1.000000 NHDZ Local 44.107700 0.00 76.00 0.00 167,685.26
Base 44.107700 0.00 76.00 0.00 167,685.26

413086109 HARMAN INTERNATIONAL COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

600.000 1.000000 NHDZ Local 39.416200 0.00 12.00 0.00 23,661.72
Base 39.416200 0.00 12.00 0.00 23,661.72

413160102 HARMONIC INC COMMON STOCK USD. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Sep 2012

1,600.000 1.000000 NHIH Local 4.868800 0.00 16.00 0.00 7,806.08
Base 4.868800 0.00 16.00 0.00 7,806.08

413875105 HARRIS CORP COMMON STOCK USD1. 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

1,000.000 1.000000 NHIM Local 42.310000 0.00 0.00 0.00 42,310.00
Base 42.310000 0.00 0.00 0.00 42,310.00

414585109 HARRIS TEETER SUPERMARKETS I COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

400.000 1.000000 NHHZ Local 41.047500 0.00 6.00 0.00 16,425.00
Base 41.047500 0.00 6.00 0.00 16,425.00

421906108 HEALTHCARE SERVICES GROUP COMMON STOCK USD.0105 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

500.000 1.000000 NHIH Local 19.790000 0.00 0.00 0.00 9,895.00
Base 19.790000 0.00 0.00 0.00 9,895.00
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421924309 HEALTHSOUTH CORP COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

6,500.000 1.000000 NHDZ Local 21.448100 0.00 130.00 0.00 139,542.65
Base 21.448100 0.00 130.00 0.00 139,542.65

421933102 HEALTH MGMT ASSOCIATES INC A COMMON STOCK USD.0116 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0319 Jul 2012

15,802.000 1.000000 NHEZ Local 7.739300 0.00 474.06 0.00 122,770.48
Base 7.739300 0.00 474.06 0.00 122,770.48

17 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0320 Jul 2012

22,389.000 1.000000 NHEZ Local 7.704100 0.00 671.67 0.00 173,158.76
Base 7.704100 0.00 671.67 0.00 173,158.76

18 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0323 Jul 2012

22,126.000 1.000000 NHEZ Local 7.673600 0.00 663.78 0.00 170,449.85
Base 7.673600 0.00 663.78 0.00 170,449.85

19 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0324 Jul 2012

22,541.000 1.000000 NHEZ Local 7.672200 0.00 676.23 0.00 173,615.29
Base 7.672200 0.00 676.23 0.00 173,615.29

20 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0325 Jul 2012

22,518.000 1.000000 NHEZ Local 7.671900 0.00 675.54 0.00 173,431.38
Base 7.671900 0.00 675.54 0.00 173,431.38

27 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0230 Aug 2012

17,655.000 1.000000 NHEZ Local 7.287400 0.00 353.10 0.00 129,012.15
Base 7.287400 0.00 353.10 0.00 129,012.15

28 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0231 Aug 2012

97.000 1.000000 NHEZ Local 7.430000 0.00 1.94 0.00 722.65
Base 7.430000 0.00 1.94 0.00 722.65

28 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0231 Aug 2012

16,797.000 1.000000 NHEZ Local 7.439800 0.00 335.94 0.00 125,302.26
Base 7.439800 0.00 335.94 0.00 125,302.26

29 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0204 Sep 2012
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1,303.000 1.000000 NHEZ Local 7.509000 0.00 26.06 0.00 9,810.29
Base 7.509000 0.00 26.06 0.00 9,810.29

29 Aug 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0204 Sep 2012

11,587.000 1.000000 NHEZ Local 7.533600 0.00 231.74 0.00 87,523.56
Base 7.533600 0.00 231.74 0.00 87,523.56

30 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0205 Sep 2012

857.000 1.000000 NHEZ Local 7.655000 0.00 17.14 0.00 6,577.48
Base 7.655000 0.00 17.14 0.00 6,577.48

30 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0205 Sep 2012

4,635.000 1.000000 NHEZ Local 7.640500 0.00 92.70 0.00 35,506.42
Base 7.640500 0.00 92.70 0.00 35,506.42

30 Aug 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0205 Sep 2012

14,187.000 1.000000 NHEZ Local 7.640000 0.00 283.74 0.00 108,672.42
Base 7.640000 0.00 283.74 0.00 108,672.42

30 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0205 Sep 2012

26,716.000 1.000000 NHEZ Local 7.638100 0.00 534.32 0.00 204,593.80
Base 7.638100 0.00 534.32 0.00 204,593.80

31 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0206 Sep 2012

6,952.000 1.000000 NHEZ Local 7.687100 0.00 139.04 0.00 53,579.76
Base 7.687100 0.00 139.04 0.00 53,579.76

31 Aug 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0206 Sep 2012

22,813.000 1.000000 NHEZ Local 7.660700 0.00 456.26 0.00 175,219.81
Base 7.660700 0.00 456.26 0.00 175,219.81

421933102 Total

228,975.000 Local 0.00 5,633.26 0.00 1,749,946.36
Base 0.00 5,633.26 0.00 1,749,946.36

421946104 HEALTHCARE REALTY TRUST INC REIT USD.01 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

500.000 1.000000 NHIH Local 23.871800 0.00 7.50 0.00 11,943.40
Base 23.871800 0.00 7.50 0.00 11,943.40
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421946104 HEALTHCARE REALTY TRUST INC REIT USD.01 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

700.000 1.000000 NHHZ Local 24.370000 0.00 10.50 0.00 17,069.50
Base 24.370000 0.00 10.50 0.00 17,069.50

421946104 Total

1,200.000 Local 0.00 18.00 0.00 29,012.90
Base 0.00 18.00 0.00 29,012.90

42217K106 HEALTH CARE REIT INC REIT USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 59.140000 0.00 4.50 0.00 17,746.50
Base 59.140000 0.00 4.50 0.00 17,746.50

42217K106 HEALTH CARE REIT INC REIT USD1. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

900.000 1.000000 NHDM Local 59.532200 0.00 13.50 0.00 53,592.48
Base 59.532200 0.00 13.50 0.00 53,592.48

42217K106 Total

1,200.000 Local 0.00 18.00 0.00 71,338.98
Base 0.00 18.00 0.00 71,338.98

42235N108 HEARTLAND PAYMENT SYSTEMS IN COMMON STOCK USD. 05 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

300.000 1.000000 NHIH Local 30.820000 0.00 0.00 0.00 9,246.00
Base 30.820000 0.00 0.00 0.00 9,246.00

42235N108 HEARTLAND PAYMENT SYSTEMS IN COMMON STOCK USD. 08 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0213 Aug 2012

2,520.000 1.000000 NHHO Local 30.984600 0.00 50.40 0.00 78,131.59
Base 30.984600 0.00 50.40 0.00 78,131.59

09 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0214 Aug 2012

7,910.000 1.000000 NHHO Local 30.801600 0.00 158.20 0.00 243,798.86
Base 30.801600 0.00 158.20 0.00 243,798.86

10 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0215 Aug 2012

5,100.000 1.000000 NHHO Local 30.202000 0.00 102.00 0.00 154,132.20
Base 30.202000 0.00 102.00 0.00 154,132.20

13 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0216 Aug 2012
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1,900.000 1.000000 NHHO Local 30.746400 0.00 38.00 0.00 58,456.16
Base 30.746400 0.00 38.00 0.00 58,456.16

42235N108 Total

17,730.000 Local 0.00 348.60 0.00 543,764.81
Base 0.00 348.60 0.00 543,764.81

423074103 HJ HEINZ CO COMMON STOCK USD.2501 Aug 2012 EXTERNAL SWAP USD/DTC06 Aug 2012

200.000 1.000000 NHIM Local 55.040000 0.00 0.00 0.00 11,008.00
Base 55.040000 0.00 0.00 0.00 11,008.00

01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

800.000 1.000000 NHIM Local 55.040000 0.00 0.00 0.00 44,032.00
Base 55.040000 0.00 0.00 0.00 44,032.00

423074103 Total

1,000.000 Local 0.00 0.00 0.00 55,040.00
Base 0.00 0.00 0.00 55,040.00

42330P107 HELIX ENERGY SOLUTIONS GROUP COMMON STOCK NPV 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

600.000 1.000000 NHIH Local 16.696700 0.00 9.00 0.00 10,027.02
Base 16.696700 0.00 9.00 0.00 10,027.02

42330P107 HELIX ENERGY SOLUTIONS GROUP COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,000.000 1.000000 NHHZ Local 17.607500 0.00 15.00 0.00 17,622.50
Base 17.607500 0.00 15.00 0.00 17,622.50

42330P107 Total

1,600.000 Local 0.00 24.00 0.00 27,649.52
Base 0.00 24.00 0.00 27,649.52

423452101 HELMERICH + PAYNE COMMON STOCK USD.1 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

800.000 1.000000 NHDM Local 47.576700 0.00 12.00 0.00 38,073.36
Base 47.576700 0.00 12.00 0.00 38,073.36

427096508 HERCULES TECHNOLOGY GROWTH COMMON STOCK USD. 24 Aug 2012 AUTREPAT-STK/$ DIV USD/DTC31 Aug 2012

626.238 1.000000 NHHZ Local 11.260000 0.00 0.00 0.00 7,051.44
Base 11.260000 0.00 0.00 0.00 7,051.44
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427096508 HERCULES TECHNOLOGY GROWTH COMMON STOCK USD. 24 Aug 2012 AUTREPAT-STK/$ DIV USD/DTC31 Aug 2012

175.694 1.000000 NHIH Local 11.260031 0.00 0.00 0.00 1,978.32
Base 11.260031 0.00 0.00 0.00 1,978.32

427096508 Total

801.932 Local 0.00 0.00 0.00 9,029.76
Base 0.00 0.00 0.00 9,029.76

427866108 HERSHEY CO/THE COMMON STOCK USD1. 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

700.000 1.000000 NHIM Local 71.360000 0.00 0.00 0.00 49,952.00
Base 71.360000 0.00 0.00 0.00 49,952.00

42809H107 HESS CORP COMMON STOCK USD1. 02 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0106 Jul 2012

500.000 1.000000 NHDF Local 43.218500 0.00 2.50 0.00 21,611.75
Base 43.218500 0.00 2.50 0.00 21,611.75

03 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0109 Jul 2012

200.000 1.000000 NHDF Local 45.216500 0.00 1.00 0.00 9,044.30
Base 45.216500 0.00 1.00 0.00 9,044.30

05 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0110 Jul 2012

300.000 1.000000 NHDF Local 44.571300 0.00 1.50 0.00 13,372.89
Base 44.571300 0.00 1.50 0.00 13,372.89

42809H107 Total

1,000.000 Local 0.00 5.00 0.00 44,028.94
Base 0.00 5.00 0.00 44,028.94

428236103 HEWLETT PACKARD CO COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

500.000 1.000000 NHHY Local 19.310000 0.00 7.50 0.00 9,662.50
Base 19.310000 0.00 7.50 0.00 9,662.50

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

810.000 1.000000 NHHY Local 17.659400 0.00 12.15 0.00 14,316.26
Base 17.659400 0.00 12.15 0.00 14,316.26
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428236103 Total

1,310.000 Local 0.00 19.65 0.00 23,978.76
Base 0.00 19.65 0.00 23,978.76

428291108 HEXCEL CORP COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0306 Jul 2012

6,720.000 1.000000 NHHO Local 25.957200 0.00 201.60 0.00 174,633.98
Base 25.957200 0.00 201.60 0.00 174,633.98

428291108 HEXCEL CORP COMMON STOCK USD.0128 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.03OPEN

5,949.000 1.000000 NHEX Local 23.363700 0.00 178.47 0.00 139,169.12
Base 23.363700 0.00 178.47 0.00 139,169.12

428291108 Total

12,669.000 Local 0.00 380.07 0.00 313,803.10
Base 0.00 380.07 0.00 313,803.10

42983D104 HIGHER ONE HOLDINGS INC COMMON STOCK 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

800.000 1.000000 NHIH Local 12.468300 0.00 12.00 0.00 9,986.64
Base 12.468300 0.00 12.00 0.00 9,986.64

432589109 HILLSHIRE BRANDS CO COMMON STOCK USD.0109 Jul 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0112 Jul 2012

1,700.000 1.000000 NHIM Local 28.911100 0.00 22.95 0.00 49,171.82
Base 28.911100 0.00 22.95 0.00 49,171.82

02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,800.000 1.000000 NHIM Local 24.496700 0.00 24.30 0.00 44,118.36
Base 24.496700 0.00 24.30 0.00 44,118.36

432589109 Total

3,500.000 Local 0.00 47.25 0.00 93,290.18
Base 0.00 47.25 0.00 93,290.18

43739Q100 HOMEAWAY INC COMMON STOCK USD. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

700.000 1.000000 NHHY Local 20.550000 0.00 10.50 0.00 14,395.50
Base 20.550000 0.00 10.50 0.00 14,395.50

437872104 HOMETRUST BANCSHARES INC COMMON STOCK 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN
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3,700.000 1.000000 NHIH Local 13.000100 0.00 55.50 0.00 48,155.87
Base 13.000100 0.00 55.50 0.00 48,155.87

440452100 HORMEL FOODS CORP COMMON STOCK USD. 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

1,600.000 1.000000 NHIM Local 27.660000 0.00 0.00 0.00 44,256.00
Base 27.660000 0.00 0.00 0.00 44,256.00

44045A102 HORIZON TECHNOLOGY FINANCE C COMMON STOCK 31 Aug 2012 AUTREPAT-STK/$ DIV USD/DTC07 Sep 2012

97.685 1.000000 NHHZ Local 16.629984 0.00 0.00 0.00 1,624.50
Base 16.629984 0.00 0.00 0.00 1,624.50

44045A102 HORIZON TECHNOLOGY FINANCE C COMMON STOCK 31 Aug 2012 AUTREPAT-STK/$ DIV USD/DTC07 Sep 2012

35.177 1.000000 NHIH Local 16.630184 0.00 0.00 0.00 585.00
Base 16.630184 0.00 0.00 0.00 585.00

44045A102 Total

132.862 Local 0.00 0.00 0.00 2,209.50
Base 0.00 0.00 0.00 2,209.50

44047T109 HORIZON PHARMA INC COMMON STOCK 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

2,000.000 1.000000 NHIH Local 8.241000 0.00 20.00 0.00 16,502.00
Base 8.241000 0.00 20.00 0.00 16,502.00

445658107 HUNT (JB) TRANSPRT SVCS INC COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

800.000 1.000000 NHDZ Local 55.495000 0.00 16.00 0.00 44,412.00
Base 55.495000 0.00 16.00 0.00 44,412.00

446413106 HUNTINGTON INGALLS INDUSTRIE COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

400.000 1.000000 NHHY Local 41.019700 0.00 6.00 0.00 16,413.88
Base 41.019700 0.00 6.00 0.00 16,413.88

447011107 HUNTSMAN CORP COMMON STOCK USD.0120 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0123 Aug 2012

30,500.000 1.000000 NHDF Local 14.614600 0.00 305.00 0.00 446,050.30
Base 14.614600 0.00 305.00 0.00 446,050.30

447462102 HURON CONSULTING GROUP INC COMMON STOCK USD.0105 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

300.000 1.000000 NHIH Local 32.516900 0.00 4.50 0.00 9,759.57
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Base 32.516900 0.00 4.50 0.00 9,759.57

44980X109 IPG PHOTONICS CORP COMMON STOCK USD. 20 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0125 Jul 2012

2,960.000 1.000000 NHDU Local 44.219900 0.00 14.80 0.00 130,905.70
Base 44.219900 0.00 14.80 0.00 130,905.70

23 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0126 Jul 2012

2,010.000 1.000000 NHDU Local 43.482400 0.00 10.05 0.00 87,409.67
Base 43.482400 0.00 10.05 0.00 87,409.67

44980X109 Total

4,970.000 Local 0.00 24.85 0.00 218,315.37
Base 0.00 24.85 0.00 218,315.37

45031U101 ISTAR FINANCIAL INC REIT USD.001 05 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

1,500.000 1.000000 NHIH Local 6.770000 0.00 0.00 0.00 10,155.00
Base 6.770000 0.00 0.00 0.00 10,155.00

450828108 IBERIABANK CORP COMMON STOCK USD1. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

200.000 1.000000 NHIH Local 51.340500 0.00 3.00 0.00 10,271.10
Base 51.340500 0.00 3.00 0.00 10,271.10

451107106 IDACORP INC COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

400.000 1.000000 NHHZ Local 43.438800 0.00 6.00 0.00 17,381.52
Base 43.438800 0.00 6.00 0.00 17,381.52

45166R204 IDENIX PHARMACEUTICALS INC COMMON STOCK USD. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Sep 2012

2,400.000 1.000000 NHIH Local 5.644900 0.00 24.00 0.00 13,571.76
Base 5.644900 0.00 24.00 0.00 13,571.76

45167R104 IDEX CORP COMMON STOCK USD.0113 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0218 Jul 2012

2,510.000 1.000000 NHDU Local 37.131400 0.00 50.20 0.00 93,250.01
Base 37.131400 0.00 50.20 0.00 93,250.01

45168D104 IDEXX LABORATORIES INC COMMON STOCK USD.1 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

600.000 1.000000 NHDZ Local 89.495200 0.00 12.00 0.00 53,709.12
Base 89.495200 0.00 12.00 0.00 53,709.12
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45168D104 IDEXX LABORATORIES INC COMMON STOCK USD.1 28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

300.000 1.000000 NHIM Local 99.350000 0.00 0.00 0.00 29,805.00
Base 99.350000 0.00 0.00 0.00 29,805.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

200.000 1.000000 NHIM Local 99.350000 0.00 0.00 0.00 19,870.00
Base 99.350000 0.00 0.00 0.00 19,870.00

45168D104 Total

1,100.000 Local 0.00 12.00 0.00 103,384.12
Base 0.00 12.00 0.00 103,384.12

45169U105 IGATE CORP COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

600.000 1.000000 NHIH Local 16.937700 0.00 9.00 0.00 10,171.62
Base 16.937700 0.00 9.00 0.00 10,171.62

451734107 IHS INC CLASS A COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

400.000 1.000000 NHIM Local 109.400000 0.00 5.40 0.00 43,765.40
Base 109.400000 0.00 5.40 0.00 43,765.40

452327109 ILLUMINA INC COMMON STOCK USD.0102 Jul 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0506 Jul 2012

5,272.000 1.000000 NHIB Local 41.200000 0.00 263.60 0.00 217,470.00
Base 41.200000 0.00 263.60 0.00 217,470.00

07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

55.000 1.000000 NHIB Local 43.620000 0.00 0.55 0.00 2,399.65
Base 43.620000 0.00 0.55 0.00 2,399.65

452327109 ILLUMINA INC COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,100.000 1.000000 NHIM Local 41.717300 0.00 16.50 0.00 45,905.53
Base 41.717300 0.00 16.50 0.00 45,905.53

452327109 Total

6,427.000 Local 0.00 280.65 0.00 265,775.18
Base 0.00 280.65 0.00 265,775.18

452521107 IMMERSION CORPORATION COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012
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2,900.000 1.000000 NHHZ Local 5.873900 0.00 43.50 0.00 17,077.81
Base 5.873900 0.00 43.50 0.00 17,077.81

45253H101 IMMUNOGEN INC COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

900.000 1.000000 NHIH Local 13.866700 0.00 13.50 0.00 12,493.53
Base 13.866700 0.00 13.50 0.00 12,493.53

45665G303 INFINITY PHARMACEUTICALS INC COMMON STOCK USD. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

1,100.000 1.000000 NHIH Local 20.961200 0.00 16.50 0.00 23,073.82
Base 20.961200 0.00 16.50 0.00 23,073.82

45666Q102 INFORMATICA CORP COMMON STOCK USD. 06 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0411 Jul 2012

71,300.000 1.000000 NHDZ Local 30.735000 0.00 2,852.00 0.00 2,194,257.50
Base 30.735000 0.00 2,852.00 0.00 2,194,257.50

27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

600.000 1.000000 NHDZ Local 31.471600 0.00 12.00 0.00 18,894.96
Base 31.471600 0.00 12.00 0.00 18,894.96

45666Q102 Total

71,900.000 Local 0.00 2,864.00 0.00 2,213,152.46
Base 0.00 2,864.00 0.00 2,213,152.46

457187102 INGREDION INC COMMON STOCK USD.0103 Aug 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0108 Aug 2012

6,900.000 1.000000 NHDU Local 52.187600 0.00 34.50 0.00 360,128.94
Base 52.187600 0.00 34.50 0.00 360,128.94

45784P101 INSULET CORP COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

500.000 1.000000 NHIH Local 21.389800 0.00 7.50 0.00 10,702.40
Base 21.389800 0.00 7.50 0.00 10,702.40

458140100 INTEL CORP COMMON STOCK USD. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 25.970000 0.00 4.50 0.00 7,795.50
Base 25.970000 0.00 4.50 0.00 7,795.50

458140100 INTEL CORP COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

2,800.000 1.000000 NHDM Local 22.662500 0.00 42.00 0.00 63,497.00
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Base 22.662500 0.00 42.00 0.00 63,497.00

458140100 Total

3,100.000 Local 0.00 46.50 0.00 71,292.50
Base 0.00 46.50 0.00 71,292.50

45865V100 INTERCONTINENTALEXCHANGE INC COMMON STOCK USD.0102 Aug 2012 EXTERNAL SWAP USD/DTC07 Aug 2012

200.000 1.000000 NHIM Local 128.710010 0.00 0.00 0.00 25,742.00
Base 128.710010 0.00 0.00 0.00 25,742.00

45867G101 INTERDIGITAL INC COMMON STOCK USD.0120 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0325 Jul 2012

3,400.000 1.000000 NHDX Local 27.690500 0.00 102.00 0.00 94,249.70
Base 27.690500 0.00 102.00 0.00 94,249.70

23 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0326 Jul 2012

6,750.000 1.000000 NHDX Local 27.427100 0.00 202.50 0.00 185,335.43
Base 27.427100 0.00 202.50 0.00 185,335.43

24 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0327 Jul 2012

1,150.000 1.000000 NHDX Local 27.242200 0.00 34.50 0.00 31,363.03
Base 27.242200 0.00 34.50 0.00 31,363.03

26 Jul 2012 WEEDEN + CO. USD/DTC 0.0231 Jul 2012

5,400.000 1.000000 NHDX Local 25.455800 0.00 108.00 0.00 137,569.32
Base 25.455800 0.00 108.00 0.00 137,569.32

27 Jul 2012 KNIGHT DIRECT LLC USD/DTC 0.0101 Aug 2012

3,950.000 1.000000 NHDX Local 25.366900 0.00 27.65 0.00 100,226.91
Base 25.366900 0.00 27.65 0.00 100,226.91

45867G101 Total

20,650.000 Local 0.00 474.65 0.00 548,744.39
Base 0.00 474.65 0.00 548,744.39

459200101 INTL BUSINESS MACHINES CORP COMMON STOCK USD.2 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0120 Aug 2012

155.000 1.000000 NHDM Local 198.581600 0.00 2.32 0.00 30,782.47
Base 198.581600 0.00 2.32 0.00 30,782.47
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459506101 INTL FLAVORS + FRAGRANCES COMMON STOCK USD. 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

600.000 1.000000 NHIM Local 55.540000 0.00 0.00 0.00 33,324.00
Base 55.540000 0.00 0.00 0.00 33,324.00

459902102 INTL GAME TECHNOLOGY COMMON STOCK USD. 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

4,300.000 1.000000 NHIM Local 11.280000 0.00 0.00 0.00 48,504.00
Base 11.280000 0.00 0.00 0.00 48,504.00

460146103 INTERNATIONAL PAPER CO COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

500.000 1.000000 NHHY Local 28.799900 0.00 7.50 0.00 14,407.45
Base 28.799900 0.00 7.50 0.00 14,407.45

460335201 INTL SPEEDWAY CORP CL A COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

600.000 1.000000 NHHZ Local 26.624200 0.00 9.00 0.00 15,983.52
Base 26.624200 0.00 9.00 0.00 15,983.52

46069S109 INTERSIL CORP A COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,700.000 1.000000 NHHZ Local 10.295600 0.00 25.50 0.00 17,528.02
Base 10.295600 0.00 25.50 0.00 17,528.02

461202103 INTUIT INC COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,000.000 1.000000 NHIM Local 58.020000 0.00 0.00 0.00 58,020.00
Base 58.020000 0.00 0.00 0.00 58,020.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 58.020000 0.00 0.00 0.00 5,802.00
Base 58.020000 0.00 0.00 0.00 5,802.00

461202103 INTUIT INC COMMON STOCK USD.0101 Aug 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0206 Aug 2012

1,100.000 1.000000 NHEY Local 58.091500 0.00 22.00 0.00 63,922.65
Base 58.091500 0.00 22.00 0.00 63,922.65

461202103 INTUIT INC COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

800.000 1.000000 NHIM Local 59.179400 0.00 12.00 0.00 47,355.52
Base 59.179400 0.00 12.00 0.00 47,355.52
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461202103 Total

3,000.000 Local 0.00 34.00 0.00 175,100.17
Base 0.00 34.00 0.00 175,100.17

46123D205 INVENSENSE INC COMMON STOCK USD. 19 Sep 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0424 Sep 2012

11,790.000 1.000000 NHHO Local 13.601800 0.00 412.65 0.00 160,777.87
Base 13.601800 0.00 412.65 0.00 160,777.87

20 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0325 Sep 2012

8,760.000 1.000000 NHHO Local 13.146700 0.00 219.00 0.00 115,384.09
Base 13.146700 0.00 219.00 0.00 115,384.09

21 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0326 Sep 2012

9,700.000 1.000000 NHHO Local 13.802000 0.00 242.50 0.00 134,121.90
Base 13.802000 0.00 242.50 0.00 134,121.90

24 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0327 Sep 2012

10,120.000 1.000000 NHHO Local 13.621200 0.00 253.00 0.00 138,099.54
Base 13.621200 0.00 253.00 0.00 138,099.54

46123D205 Total

40,370.000 Local 0.00 1,127.15 0.00 548,383.40
Base 0.00 1,127.15 0.00 548,383.40

46131B100 INVESCO MORTGAGE CAPITAL REIT USD.01 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

900.000 1.000000 NHHZ Local 19.047800 0.00 13.50 0.00 17,156.52
Base 19.047800 0.00 13.50 0.00 17,156.52

463995993 INVESCO VENTURE PARTNRSHIP FUND II LP 09 Aug 2012 CAPITAL CALL USD/OTH09 Aug 2012

92,248.860 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 92,248.86
Base 1.000000 0.00 0.00 0.00 92,248.86

464286731 ISHARES MSCI TAIWAN INDEX FUND ISHARES MSCI TAIWAN 31 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0103 Aug 2012

30,476.000 1.000000 NHHJ Local 12.168600 0.00 411.43 0.00 371,261.68
Base 12.168600 0.00 411.43 0.00 371,261.68

465685105 ITC HOLDINGS CORP COMMON STOCK NPV 07 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0112 Sep 2012
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1,760.000 1.000000 NHDU Local 73.525500 0.00 8.80 0.00 129,413.68
Base 73.525500 0.00 8.80 0.00 129,413.68

466032109 J + J SNACK FOODS CORP COMMON STOCK NPV 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

200.000 1.000000 NHIH Local 58.923300 0.00 3.00 0.00 11,787.66
Base 58.923300 0.00 3.00 0.00 11,787.66

46625H100 JPMORGAN CHASE + CO COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

950.000 1.000000 NHHY Local 33.788700 0.00 14.25 0.00 32,113.52
Base 33.788700 0.00 14.25 0.00 32,113.52

46625H100 JPMORGAN CHASE + CO COMMON STOCK USD1. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

900.000 1.000000 NHDM Local 37.106100 0.00 13.50 0.00 33,408.99
Base 37.106100 0.00 13.50 0.00 33,408.99

46625H100 JPMORGAN CHASE + CO COMMON STOCK USD1. 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

460.000 1.000000 NHHY Local 37.360000 0.00 6.90 0.00 17,192.50
Base 37.360000 0.00 6.90 0.00 17,192.50

46625H100 JPMORGAN CHASE + CO COMMON STOCK USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

2,500.000 1.000000 NHDM Local 40.374000 0.00 37.50 0.00 100,972.50
Base 40.374000 0.00 37.50 0.00 100,972.50

46625H100 Total

4,810.000 Local 0.00 72.15 0.00 183,687.51
Base 0.00 72.15 0.00 183,687.51

466367109 JACK IN THE BOX INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 27.870000 0.00 6.00 0.00 11,154.00
Base 27.870000 0.00 6.00 0.00 11,154.00

469814107 JACOBS ENGINEERING GROUP INC COMMON STOCK USD1. 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

600.000 1.000000 NHDZ Local 39.047900 0.00 12.00 0.00 23,440.74
Base 39.047900 0.00 12.00 0.00 23,440.74

478160104 JOHNSON + JOHNSON COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

500.000 1.000000 NHHY Local 67.870000 0.00 7.50 0.00 33,942.50
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Base 67.870000 0.00 7.50 0.00 33,942.50

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

300.000 1.000000 NHHY Local 67.740000 0.00 4.50 0.00 20,326.50
Base 67.740000 0.00 4.50 0.00 20,326.50

478160104 JOHNSON + JOHNSON COMMON STOCK USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

3,000.000 1.000000 NHDM Local 69.087000 0.00 45.00 0.00 207,306.00
Base 69.087000 0.00 45.00 0.00 207,306.00

478160104 Total

3,800.000 Local 0.00 57.00 0.00 261,575.00
Base 0.00 57.00 0.00 261,575.00

480838101 JOS A BANK CLOTHIERS INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

200.000 1.000000 NHIH Local 42.620100 0.00 3.00 0.00 8,527.02
Base 42.620100 0.00 3.00 0.00 8,527.02

481165108 JOY GLOBAL INC COMMON STOCK USD1. 24 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

700.000 1.000000 NHDM Local 49.660000 0.00 10.50 0.00 34,772.50
Base 49.660000 0.00 10.50 0.00 34,772.50

481165108 JOY GLOBAL INC COMMON STOCK USD1. 06 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0409 Aug 2012

608.000 1.000000 NHEZ Local 52.597900 0.00 24.32 0.00 32,003.84
Base 52.597900 0.00 24.32 0.00 32,003.84

07 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0410 Aug 2012

2,386.000 1.000000 NHEZ Local 54.778700 0.00 95.44 0.00 130,797.42
Base 54.778700 0.00 95.44 0.00 130,797.42

08 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0413 Aug 2012

7,157.000 1.000000 NHEZ Local 56.081300 0.00 286.28 0.00 401,660.14
Base 56.081300 0.00 286.28 0.00 401,660.14

09 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0414 Aug 2012

1,193.000 1.000000 NHEZ Local 56.741500 0.00 47.72 0.00 67,740.33
Base 56.741500 0.00 47.72 0.00 67,740.33
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10 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0415 Aug 2012

5,471.000 1.000000 NHEZ Local 56.708800 0.00 218.84 0.00 310,472.68
Base 56.708800 0.00 218.84 0.00 310,472.68

481165108 JOY GLOBAL INC COMMON STOCK USD1. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

900.000 1.000000 NHIM Local 54.600900 0.00 13.50 0.00 49,154.31
Base 54.600900 0.00 13.50 0.00 49,154.31

481165108 Total

18,415.000 Local 0.00 696.60 0.00 1,026,601.22
Base 0.00 696.60 0.00 1,026,601.22

48203R104 JUNIPER NETWORKS INC COMMON STOCK USD. 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

850.000 1.000000 NHHY Local 18.284700 0.00 12.75 0.00 15,554.75
Base 18.284700 0.00 12.75 0.00 15,554.75

483548103 KAMAN CORP COMMON STOCK USD1. 05 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

300.000 1.000000 NHIH Local 32.040000 0.00 0.00 0.00 9,612.00
Base 32.040000 0.00 0.00 0.00 9,612.00

485170302 KANSAS CITY SOUTHERN COMMON STOCK USD.0128 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTCOPEN

600.000 1.000000 NHIM Local 75.777200 0.00 0.00 0.00 45,466.32
Base 75.777200 0.00 0.00 0.00 45,466.32

486577109 KAYAK SOFTWARE CORP COMMON STOCK 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

600.000 1.000000 NHIH Local 35.955000 0.00 9.00 0.00 21,582.00
Base 35.955000 0.00 9.00 0.00 21,582.00

48666K109 KB HOME COMMON STOCK USD1. 05 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

900.000 1.000000 NHIH Local 10.240000 0.00 0.00 0.00 9,216.00
Base 10.240000 0.00 0.00 0.00 9,216.00

48666K109 KB HOME COMMON STOCK USD1. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,700.000 1.000000 NHHZ Local 10.099400 0.00 25.50 0.00 17,194.48
Base 10.099400 0.00 25.50 0.00 17,194.48
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48666K109 Total

2,600.000 Local 0.00 25.50 0.00 26,410.48
Base 0.00 25.50 0.00 26,410.48

48668E101 KCAP FINANCIAL INC COMMON STOCK USD.0127 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC31 Jul 2012

383.365 1.000000 NHHZ Local 7.869889 0.00 0.00 0.00 3,017.04
Base 7.869889 0.00 0.00 0.00 3,017.04

48668E101 KCAP FINANCIAL INC COMMON STOCK USD.0127 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC31 Jul 2012

100.210 1.000000 NHIH Local 7.869873 0.00 0.00 0.00 788.64
Base 7.869873 0.00 0.00 0.00 788.64

48668E101 Total

483.575 Local 0.00 0.00 0.00 3,805.68
Base 0.00 0.00 0.00 3,805.68

488879107 KENEXA CORP COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

200.000 1.000000 NHIH Local 32.315000 0.00 3.00 0.00 6,466.00
Base 32.315000 0.00 3.00 0.00 6,466.00

489170100 KENNAMETAL INC COMMON STOCK USD1. 07 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0112 Sep 2012

1,200.000 1.000000 NHDU Local 39.177500 0.00 6.00 0.00 47,019.00
Base 39.177500 0.00 6.00 0.00 47,019.00

489398107 KENNEDY WILSON HOLDINGS INC COMMON STOCK 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,100.000 1.000000 NHIH Local 13.646400 0.00 16.50 0.00 15,027.54
Base 13.646400 0.00 16.50 0.00 15,027.54

492914106 KEY ENERGY SERVICES INC COMMON STOCK USD.1 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

2,200.000 1.000000 NHHZ Local 7.582700 0.00 33.00 0.00 16,714.94
Base 7.582700 0.00 33.00 0.00 16,714.94

492914106 KEY ENERGY SERVICES INC COMMON STOCK USD.1 14 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0319 Sep 2012

30,520.000 1.000000 NHHO Local 9.436900 0.00 763.00 0.00 288,777.19
Base 9.436900 0.00 763.00 0.00 288,777.19

492914106 KEY ENERGY SERVICES INC COMMON STOCK USD.1 28 Sep 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.02OPEN
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93,800.000 1.000000 NHDX Local 7.034800 0.00 1,876.00 0.00 661,740.24
Base 7.034800 0.00 1,876.00 0.00 661,740.24

492914106 Total

126,520.000 Local 0.00 2,672.00 0.00 967,232.37
Base 0.00 2,672.00 0.00 967,232.37

494368103 KIMBERLY CLARK CORP COMMON STOCK USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

600.000 1.000000 NHDM Local 85.661700 0.00 9.00 0.00 51,406.02
Base 85.661700 0.00 9.00 0.00 51,406.02

49456B101 KINDER MORGAN INC COMMON STOCK USD.0115 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

3,400.000 1.000000 NHDM Local 34.602400 0.00 51.00 0.00 117,699.16
Base 34.602400 0.00 51.00 0.00 117,699.16

26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

2,000.000 1.000000 NHDM Local 35.224000 0.00 30.00 0.00 70,478.00
Base 35.224000 0.00 30.00 0.00 70,478.00

49456B101 Total

5,400.000 Local 0.00 81.00 0.00 188,177.16
Base 0.00 81.00 0.00 188,177.16

494580103 KINDRED HEALTHCARE INC COMMON STOCK USD.2515 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

700.000 1.000000 NHIH Local 10.841400 0.00 10.50 0.00 7,599.48
Base 10.841400 0.00 10.50 0.00 7,599.48

499005106 KNIGHT CAPITAL GROUP INC A COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,400.000 1.000000 NHHZ Local 11.253700 0.00 21.00 0.00 15,776.18
Base 11.253700 0.00 21.00 0.00 15,776.18

499005106 KNIGHT CAPITAL GROUP INC A COMMON STOCK USD.0128 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.01OPEN

14,600.000 1.000000 NHIH Local 2.673800 0.00 146.00 0.00 39,183.48
Base 2.673800 0.00 146.00 0.00 39,183.48

499005106 Total

16,000.000 Local 0.00 167.00 0.00 54,959.66
Base 0.00 167.00 0.00 54,959.66
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501044101 KROGER CO COMMON STOCK USD1. 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

2,400.000 1.000000 NHIM Local 22.170000 0.00 0.00 0.00 53,208.00
Base 22.170000 0.00 0.00 0.00 53,208.00

501044101 KROGER CO COMMON STOCK USD1. 14 Aug 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0217 Aug 2012

5,500.000 1.000000 NHEY Local 22.365300 0.00 110.00 0.00 123,119.15
Base 22.365300 0.00 110.00 0.00 123,119.15

501044101 Total

7,900.000 Local 0.00 110.00 0.00 176,327.15
Base 0.00 110.00 0.00 176,327.15

50105F105 KRONOS WORLDWIDE INC COMMON STOCK USD.0130 Jul 2012 LIQUIDNETINC USD/DTC 0.0202 Aug 2012

550.000 1.000000 NHEZ Local 16.335000 0.00 11.00 0.00 8,995.25
Base 16.335000 0.00 11.00 0.00 8,995.25

30 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0302 Aug 2012

1,518.000 1.000000 NHEZ Local 16.138200 0.00 45.54 0.00 24,543.33
Base 16.138200 0.00 45.54 0.00 24,543.33

31 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0303 Aug 2012

4,401.000 1.000000 NHEZ Local 16.916700 0.00 132.03 0.00 74,582.43
Base 16.916700 0.00 132.03 0.00 74,582.43

01 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0306 Aug 2012

6,670.000 1.000000 NHEZ Local 17.745900 0.00 200.10 0.00 118,565.25
Base 17.745900 0.00 200.10 0.00 118,565.25

02 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0307 Aug 2012

6,556.000 1.000000 NHEZ Local 17.025000 0.00 196.68 0.00 111,812.58
Base 17.025000 0.00 196.68 0.00 111,812.58

03 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0308 Aug 2012

5,637.000 1.000000 NHEZ Local 17.782400 0.00 169.11 0.00 100,408.50
Base 17.782400 0.00 169.11 0.00 100,408.50

06 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0309 Aug 2012
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7,170.000 1.000000 NHEZ Local 17.806600 0.00 215.10 0.00 127,888.42
Base 17.806600 0.00 215.10 0.00 127,888.42

07 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0310 Aug 2012

3,478.000 1.000000 NHEZ Local 17.970900 0.00 104.34 0.00 62,607.13
Base 17.970900 0.00 104.34 0.00 62,607.13

08 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0313 Aug 2012

4,637.000 1.000000 NHEZ Local 18.038900 0.00 139.11 0.00 83,785.49
Base 18.038900 0.00 139.11 0.00 83,785.49

09 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0314 Aug 2012

4,691.000 1.000000 NHEZ Local 18.517100 0.00 140.73 0.00 87,004.45
Base 18.517100 0.00 140.73 0.00 87,004.45

10 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0315 Aug 2012

2,550.000 1.000000 NHEZ Local 18.661600 0.00 76.50 0.00 47,663.58
Base 18.661600 0.00 76.50 0.00 47,663.58

13 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0316 Aug 2012

3,449.000 1.000000 NHEZ Local 18.351600 0.00 103.47 0.00 63,398.14
Base 18.351600 0.00 103.47 0.00 63,398.14

14 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0317 Aug 2012

1,174.000 1.000000 NHEZ Local 18.170100 0.00 35.22 0.00 21,366.92
Base 18.170100 0.00 35.22 0.00 21,366.92

50105F105 Total

52,481.000 Local 0.00 1,568.93 0.00 932,621.47
Base 0.00 1,568.93 0.00 932,621.47

501889208 LKQ CORP COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

123.000 1.000000 NHIB Local 36.890000 0.00 1.23 0.00 4,538.70
Base 36.890000 0.00 1.23 0.00 4,538.70

501889208 LKQ CORP COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,200.000 1.000000 NHIM Local 37.750800 0.00 18.00 0.00 45,318.96
Base 37.750800 0.00 18.00 0.00 45,318.96
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501889208 Total

1,323.000 Local 0.00 19.23 0.00 49,857.66
Base 0.00 19.23 0.00 49,857.66

50212V100 LPL FINANCIAL HOLDINGS INC COMMON STOCK 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

5,900.000 1.000000 NHDZ Local 32.767400 0.00 118.00 0.00 193,445.66
Base 32.767400 0.00 118.00 0.00 193,445.66

502160104 LSB INDUSTRIES INC COMMON STOCK USD.1 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

200.000 1.000000 NHIH Local 36.612000 0.00 3.00 0.00 7,325.40
Base 36.612000 0.00 3.00 0.00 7,325.40

50218G206 LSR GROUP OJSC GDR REGS DEPOSITORY RECEIPT 31 Jul 2012 3 CITIGROUPGLOBAL MARKETS LIMITED USD/EUR06 Aug 2012

7,998.000 1.000000 NHHJ Local 4.493600 0.00 17.97 0.00 35,957.78
Base 4.493600 0.00 17.97 0.00 35,957.78

50540R409 LABORATORY CRP OF AMER HLDGS COMMON STOCK USD.1 02 Aug 2012 EXTERNAL SWAP USD/DTC07 Aug 2012

600.000 1.000000 NHIM Local 86.250000 0.00 0.00 0.00 51,750.00
Base 86.250000 0.00 0.00 0.00 51,750.00

513847103 LANCASTER COLONY CORP COMMON STOCK NPV 24 Sep 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0427 Sep 2012

933.000 1.000000 NHEX Local 74.392600 0.00 37.32 0.00 69,445.62
Base 74.392600 0.00 37.32 0.00 69,445.62

516806106 LAREDO PETROLEUM HOLDINGS IN COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

2,400.000 1.000000 NHIM Local 22.977600 0.00 0.00 0.00 55,146.24
Base 22.977600 0.00 0.00 0.00 55,146.24

517942108 LASALLE HOTEL PROPERTIES REIT USD.01 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

600.000 1.000000 NHHZ Local 28.666700 0.00 9.00 0.00 17,209.02
Base 28.666700 0.00 9.00 0.00 17,209.02

518439104 ESTEE LAUDER COMPANIES CL A COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,200.000 1.000000 NHDM Local 60.676600 0.00 18.00 0.00 72,829.92
Base 60.676600 0.00 18.00 0.00 72,829.92
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52186N106 LEAPFROG ENTERPRISES INC COMMON STOCK USD. 12 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0217 Sep 2012

25,940.000 1.000000 NHDU Local 8.531300 0.00 518.80 0.00 221,820.72
Base 8.531300 0.00 518.80 0.00 221,820.72

524901105 LEGG MASON INC COMMON STOCK USD.1 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

1,181.000 1.000000 NHIB Local 26.049600 0.00 11.81 0.00 30,776.39
Base 26.049600 0.00 11.81 0.00 30,776.39

526057104 LENNAR CORP A COMMON STOCK USD.1 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

500.000 1.000000 NHHY Local 31.409900 0.00 7.50 0.00 15,712.45
Base 31.409900 0.00 7.50 0.00 15,712.45

529043101 LEXINGTON REALTY TRUST REIT USD.0001 17 Jul 2012 INSTINET USD/DTC 0.0220 Jul 2012

12,910.000 1.000000 NHHO Local 9.059300 0.00 258.20 0.00 117,213.76
Base 9.059300 0.00 258.20 0.00 117,213.76

18 Jul 2012 INSTINET USD/DTC 0.0223 Jul 2012

11,450.000 1.000000 NHHO Local 9.144900 0.00 229.00 0.00 104,938.11
Base 9.144900 0.00 229.00 0.00 104,938.11

19 Jul 2012 INSTINET USD/DTC 0.0224 Jul 2012

17,050.000 1.000000 NHHO Local 8.973500 0.00 341.00 0.00 153,339.18
Base 8.973500 0.00 341.00 0.00 153,339.18

20 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0325 Jul 2012

6,280.000 1.000000 NHHO Local 8.909300 0.00 188.40 0.00 56,138.80
Base 8.909300 0.00 188.40 0.00 56,138.80

25 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0330 Jul 2012

9,840.000 1.000000 NHHO Local 8.889000 0.00 295.20 0.00 87,762.96
Base 8.889000 0.00 295.20 0.00 87,762.96

08 Aug 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0413 Aug 2012

3,200.000 1.000000 NHHO Local 8.999500 0.00 128.00 0.00 28,926.40
Base 8.999500 0.00 128.00 0.00 28,926.40

09 Aug 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0414 Aug 2012
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5,860.000 1.000000 NHHO Local 8.834100 0.00 234.40 0.00 52,002.23
Base 8.834100 0.00 234.40 0.00 52,002.23

10 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0215 Aug 2012

3,220.000 1.000000 NHHO Local 8.912900 0.00 64.40 0.00 28,763.94
Base 8.912900 0.00 64.40 0.00 28,763.94

13 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0216 Aug 2012

4,010.000 1.000000 NHHO Local 8.955100 0.00 80.20 0.00 35,990.15
Base 8.955100 0.00 80.20 0.00 35,990.15

06 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0311 Sep 2012

5,910.000 1.000000 NHHO Local 9.805100 0.00 147.75 0.00 58,095.89
Base 9.805100 0.00 147.75 0.00 58,095.89

07 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0312 Sep 2012

4,750.000 1.000000 NHHO Local 9.912600 0.00 118.75 0.00 47,203.60
Base 9.912600 0.00 118.75 0.00 47,203.60

529043101 Total

84,480.000 Local 0.00 2,085.30 0.00 770,375.02
Base 0.00 2,085.30 0.00 770,375.02

530555101 LIBERTY GLOBAL INC A COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

400.000 1.000000 NHIM Local 52.780000 0.00 0.00 0.00 21,112.00
Base 52.780000 0.00 0.00 0.00 21,112.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

900.000 1.000000 NHIM Local 52.780000 0.00 0.00 0.00 47,502.00
Base 52.780000 0.00 0.00 0.00 47,502.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

900.000 1.000000 NHIM Local 60.750000 0.00 0.00 0.00 54,675.00
Base 60.750000 0.00 0.00 0.00 54,675.00

530555101 Total

2,200.000 Local 0.00 0.00 0.00 123,289.00
Base 0.00 0.00 0.00 123,289.00
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53219L109 LIFEPOINT HOSPITALS INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

400.000 1.000000 NHHY Local 40.260000 0.00 6.00 0.00 16,110.00
Base 40.260000 0.00 6.00 0.00 16,110.00

532457108 ELI LILLY + CO COMMON STOCK NPV 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 42.810000 0.00 4.50 0.00 12,847.50
Base 42.810000 0.00 4.50 0.00 12,847.50

532457108 ELI LILLY + CO COMMON STOCK NPV 16 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0319 Jul 2012

9,484.000 1.000000 NHEZ Local 43.800100 0.00 284.52 0.00 415,684.67
Base 43.800100 0.00 284.52 0.00 415,684.67

17 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0320 Jul 2012

9,489.000 1.000000 NHEZ Local 44.033900 0.00 284.67 0.00 418,122.35
Base 44.033900 0.00 284.67 0.00 418,122.35

30 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0402 Aug 2012

13,856.000 1.000000 NHEZ Local 43.903800 0.00 554.24 0.00 608,885.29
Base 43.903800 0.00 554.24 0.00 608,885.29

31 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0403 Aug 2012

5,238.000 1.000000 NHEZ Local 44.170500 0.00 209.52 0.00 231,574.60
Base 44.170500 0.00 209.52 0.00 231,574.60

532457108 ELI LILLY + CO COMMON STOCK NPV 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

900.000 1.000000 NHDM Local 47.143300 0.00 13.50 0.00 42,442.47
Base 47.143300 0.00 13.50 0.00 42,442.47

532457108 Total

39,267.000 Local 0.00 1,350.95 0.00 1,729,556.88
Base 0.00 1,350.95 0.00 1,729,556.88

532716107 LIMITED BRANDS INC COMMON STOCK USD.5 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

1,100.000 1.000000 NHIM Local 46.820000 0.00 0.00 0.00 51,502.00
Base 46.820000 0.00 0.00 0.00 51,502.00

535678106 LINEAR TECHNOLOGY CORP COMMON STOCK USD. 02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012
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1,800.000 1.000000 NHIM Local 31.808900 0.00 24.30 0.00 57,280.32
Base 31.808900 0.00 24.30 0.00 57,280.32

53578A108 LINKEDIN CORP   A COMMON STOCK 02 Aug 2012 EXTERNAL SWAP USD/DTC07 Aug 2012

400.000 1.000000 NHIM Local 93.510000 0.00 0.00 0.00 37,404.00
Base 93.510000 0.00 0.00 0.00 37,404.00

53635B107 LIQUIDITY SERVICES INC COMMON STOCK USD. 13 Sep 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0418 Sep 2012

5,530.000 1.000000 NHHO Local 50.927000 0.00 193.55 0.00 281,819.86
Base 50.927000 0.00 193.55 0.00 281,819.86

17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0320 Sep 2012

2,440.000 1.000000 NHHO Local 53.765200 0.00 61.00 0.00 131,248.09
Base 53.765200 0.00 61.00 0.00 131,248.09

18 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0321 Sep 2012

2,450.000 1.000000 NHHO Local 54.139000 0.00 61.25 0.00 132,701.80
Base 54.139000 0.00 61.25 0.00 132,701.80

53635B107 Total

10,420.000 Local 0.00 315.80 0.00 545,769.75
Base 0.00 315.80 0.00 545,769.75

537008104 LITTELFUSE INC COMMON STOCK USD.0105 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

200.000 1.000000 NHIH Local 58.260000 0.00 0.00 0.00 11,652.00
Base 58.260000 0.00 0.00 0.00 11,652.00

537008104 LITTELFUSE INC COMMON STOCK USD.0118 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0423 Jul 2012

524.000 1.000000 NHEX Local 53.650000 0.00 20.96 0.00 28,133.56
Base 53.650000 0.00 20.96 0.00 28,133.56

537008104 Total

724.000 Local 0.00 20.96 0.00 39,785.56
Base 0.00 20.96 0.00 39,785.56

538146101 LIVEPERSON INC COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

500.000 1.000000 NHIH Local 18.863500 0.00 7.50 0.00 9,439.25
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Base 18.863500 0.00 7.50 0.00 9,439.25

539830109 LOCKHEED MARTIN CORP COMMON STOCK USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

500.000 1.000000 NHDM Local 92.211600 0.00 7.50 0.00 46,113.30
Base 92.211600 0.00 7.50 0.00 46,113.30

544147101 LORILLARD INC COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 128.637600 0.00 0.00 0.00 12,863.76
Base 128.637600 0.00 0.00 0.00 12,863.76

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

500.000 1.000000 NHIM Local 128.640000 0.00 0.00 0.00 64,320.00
Base 128.640000 0.00 0.00 0.00 64,320.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

100.000 1.000000 NHIM Local 116.450000 0.00 0.00 0.00 11,645.00
Base 116.450000 0.00 0.00 0.00 11,645.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

300.000 1.000000 NHIM Local 116.450000 0.00 0.00 0.00 34,935.00
Base 116.450000 0.00 0.00 0.00 34,935.00

544147101 Total

1,000.000 Local 0.00 0.00 0.00 123,763.76
Base 0.00 0.00 0.00 123,763.76

546347105 LOUISIANA PACIFIC CORP COMMON STOCK USD1. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,500.000 1.000000 NHHZ Local 11.521300 0.00 22.50 0.00 17,304.45
Base 11.521300 0.00 22.50 0.00 17,304.45

548661107 LOWE S COS INC COMMON STOCK USD.5 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 27.260000 0.00 4.50 0.00 8,182.50
Base 27.260000 0.00 4.50 0.00 8,182.50

549764108 LUFKIN INDUSTRIES INC COMMON STOCK USD1. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

200.000 1.000000 NHIH Local 52.075000 0.00 3.00 0.00 10,418.00
Base 52.075000 0.00 3.00 0.00 10,418.00
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55277P104 MGE ENERGY INC COMMON STOCK USD1. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

200.000 1.000000 NHIH Local 47.521400 0.00 3.00 0.00 9,507.28
Base 47.521400 0.00 3.00 0.00 9,507.28

55306N104 MKS INSTRUMENTS INC COMMON STOCK NPV 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 28.634900 0.00 6.00 0.00 11,459.96
Base 28.634900 0.00 6.00 0.00 11,459.96

55306N104 MKS INSTRUMENTS INC COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

600.000 1.000000 NHHZ Local 26.942400 0.00 9.00 0.00 16,174.44
Base 26.942400 0.00 9.00 0.00 16,174.44

55306N104 Total

1,000.000 Local 0.00 15.00 0.00 27,634.40
Base 0.00 15.00 0.00 27,634.40

55345K103 MRC GLOBAL INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

700.000 1.000000 NHHY Local 21.290000 0.00 10.50 0.00 14,913.50
Base 21.290000 0.00 10.50 0.00 14,913.50

55354G100 MSCI INC COMMON STOCK USD.0102 Aug 2012 EXTERNAL SWAP USD/DTC07 Aug 2012

1,000.000 1.000000 NHIM Local 32.230000 0.00 0.00 0.00 32,230.00
Base 32.230000 0.00 0.00 0.00 32,230.00

55402X105 MWI VETERINARY SUPPLY INC COMMON STOCK USD.0105 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

100.000 1.000000 NHIH Local 106.080000 0.00 0.00 0.00 10,608.00
Base 106.080000 0.00 0.00 0.00 10,608.00

55616P104 MACY S INC COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

400.000 1.000000 NHIM Local 35.837600 0.00 0.00 0.00 14,335.04
Base 35.837600 0.00 0.00 0.00 14,335.04

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,100.000 1.000000 NHIM Local 35.840000 0.00 0.00 0.00 39,424.00
Base 35.840000 0.00 0.00 0.00 39,424.00

55616P104 MACY S INC COMMON STOCK USD.0123 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012
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400.000 1.000000 NHHY Local 38.890000 0.00 6.00 0.00 15,562.00
Base 38.890000 0.00 6.00 0.00 15,562.00

55616P104 Total

1,900.000 Local 0.00 6.00 0.00 69,321.04
Base 0.00 6.00 0.00 69,321.04

556269108 STEVEN MADDEN LTD COMMON STOCK USD. 06 Jul 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0411 Jul 2012

1,970.000 1.000000 NHHO Local 33.444400 0.00 78.80 0.00 65,964.27
Base 33.444400 0.00 78.80 0.00 65,964.27

26 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0231 Jul 2012

1,180.000 1.000000 NHHO Local 37.331100 0.00 23.60 0.00 44,074.30
Base 37.331100 0.00 23.60 0.00 44,074.30

556269108 Total

3,150.000 Local 0.00 102.40 0.00 110,038.57
Base 0.00 102.40 0.00 110,038.57

557991973 MADISON DEARBORN CAP PART III 30 Sep 2012 STATE STREET BANK AND TRUST USD/BOS30 Sep 2012

764,774.300 1.000000 NHEL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

55799E918 MADISON DEARBORN CAP PTNRS VI 16 Jul 2012 CAPITAL CALL USD/OTH

948,953.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 948,953.00
Base 1.000000 0.00 0.00 0.00 948,953.00

16 Jul 2012 CAPITAL CALL USD/OTHCANCEL

-948,953.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -948,953.00
Base 1.000000 0.00 0.00 0.00 -948,953.00

16 Jul 2012 CAPITAL CALL USD/OTH16 Jul 2012

842,459.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 842,459.00
Base 1.000000 0.00 0.00 0.00 842,459.00

55799E918 Total

842,459.000 Local 0.00 0.00 0.00 842,459.00
Base 0.00 0.00 0.00 842,459.00
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55826P100 MADISON SQUARE GARDEN CO A COMMON STOCK 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,300.000 1.000000 NHIM Local 38.211500 0.00 19.50 0.00 49,694.45
Base 38.211500 0.00 19.50 0.00 49,694.45

55953Q202 MAGNIT OJSC SPON GDR REGS DEPOSITORY RECEIPT 31 Jul 2012 3 CITIGROUPGLOBAL MARKETS LIMITED USD/EUR 0.0206 Aug 2012

3,503.000 1.000000 NHHJ Local 32.470900 0.00 56.87 0.00 113,802.43
Base 32.470900 0.00 56.87 0.00 113,802.43

56035L104 MAIN STREET CAPITAL CORP COMMON STOCK USD.0116 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC20 Jul 2012

1.067 1.000000 NHHZ Local 23.645735 0.00 0.00 0.00 25.23
Base 23.645735 0.00 0.00 0.00 25.23

56035L104 MAIN STREET CAPITAL CORP COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

600.000 1.000000 NHIH Local 27.385800 0.00 9.00 0.00 16,440.48
Base 27.385800 0.00 9.00 0.00 16,440.48

56035L104 MAIN STREET CAPITAL CORP COMMON STOCK USD.0115 Aug 2012 AUTREPAT-STK/$ DIV USD/DTC17 Aug 2012

23.590 1.000000 NHHZ Local 27.260703 0.00 0.00 0.00 643.08
Base 27.260703 0.00 0.00 0.00 643.08

56035L104 MAIN STREET CAPITAL CORP COMMON STOCK USD.0115 Aug 2012 AUTREPAT-STK/$ DIV USD/DTC17 Aug 2012

22.755 1.000000 NHIH Local 27.260382 0.00 0.00 0.00 620.31
Base 27.260382 0.00 0.00 0.00 620.31

14 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC17 Sep 2012

3.582 1.000000 NHIH Local 28.336125 0.00 0.00 0.00 101.50
Base 28.336125 0.00 0.00 0.00 101.50

56035L104 Total

650.994 Local 0.00 9.00 0.00 17,830.60
Base 0.00 9.00 0.00 17,830.60

562750109 MANHATTAN ASSOCIATES INC COMMON STOCK USD.0125 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0230 Jul 2012

1,390.000 1.000000 NHHO Local 46.789200 0.00 27.80 0.00 65,064.79
Base 46.789200 0.00 27.80 0.00 65,064.79

26 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0231 Jul 2012
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560.000 1.000000 NHHO Local 47.856900 0.00 11.20 0.00 26,811.06
Base 47.856900 0.00 11.20 0.00 26,811.06

562750109 Total

1,950.000 Local 0.00 39.00 0.00 91,875.85
Base 0.00 39.00 0.00 91,875.85

563571108 MANITOWOC COMPANY INC COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

1,757.000 1.000000 NHIB Local 12.486600 0.00 17.57 0.00 21,956.53
Base 12.486600 0.00 17.57 0.00 21,956.53

565849106 MARATHON OIL CORP COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

600.000 1.000000 NHHY Local 24.419900 0.00 9.00 0.00 14,660.94
Base 24.419900 0.00 9.00 0.00 14,660.94

56585A102 MARATHON PETROLEUM CORP COMMON STOCK 02 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0306 Jul 2012

12,522.000 1.000000 NHEZ Local 45.749700 0.00 375.66 0.00 573,253.40
Base 45.749700 0.00 375.66 0.00 573,253.40

56585A102 MARATHON PETROLEUM CORP COMMON STOCK 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 44.389900 0.00 4.50 0.00 13,321.47
Base 44.389900 0.00 4.50 0.00 13,321.47

56585A102 Total

12,822.000 Local 0.00 380.16 0.00 586,574.87
Base 0.00 380.16 0.00 586,574.87

57164Y107 MARRIOTT VACATIONS WORLD COMMON STOCK USD.0112 Sep 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0417 Sep 2012

1,790.000 1.000000 NHHO Local 33.379600 0.00 62.65 0.00 59,812.13
Base 33.379600 0.00 62.65 0.00 59,812.13

13 Sep 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0418 Sep 2012

6,350.000 1.000000 NHHO Local 34.695900 0.00 222.25 0.00 220,541.22
Base 34.695900 0.00 222.25 0.00 220,541.22

14 Sep 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0419 Sep 2012

3,850.000 1.000000 NHHO Local 35.819300 0.00 134.75 0.00 138,039.06
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Base 35.819300 0.00 134.75 0.00 138,039.06

17 Sep 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0420 Sep 2012

1,600.000 1.000000 NHHO Local 35.861500 0.00 56.00 0.00 57,434.40
Base 35.861500 0.00 56.00 0.00 57,434.40

18 Sep 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0421 Sep 2012

890.000 1.000000 NHHO Local 35.954200 0.00 31.15 0.00 32,030.39
Base 35.954200 0.00 31.15 0.00 32,030.39

19 Sep 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0424 Sep 2012

1,040.000 1.000000 NHHO Local 35.649200 0.00 36.40 0.00 37,111.57
Base 35.649200 0.00 36.40 0.00 37,111.57

57164Y107 Total

15,520.000 Local 0.00 543.20 0.00 544,968.77
Base 0.00 543.20 0.00 544,968.77

571748102 MARSH + MCLENNAN COS COMMON STOCK USD1. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

800.000 1.000000 NHDM Local 34.066300 0.00 12.00 0.00 27,265.04
Base 34.066300 0.00 12.00 0.00 27,265.04

571903202 MARRIOTT INTERNATIONAL CL A COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,200.000 1.000000 NHIM Local 35.950200 0.00 16.20 0.00 43,156.44
Base 35.950200 0.00 16.20 0.00 43,156.44

573008208 MARSICO HLDGS LLC LIMITED PARTNERSHIP 13 Sep 2012 METLIFE SECURITIES INC USD/DTC

16,940.000 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

13 Sep 2012 METLIFE SECURITIES INC USD/DTCCANCEL

-16,940.000 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

13 Sep 2012 METLIFE SECURITIES INC USD/DTC

16,940.000 1.000000 NHHM Local 0.947901 0.00 0.00 0.00 16,057.45
Base 0.947901 0.00 0.00 0.00 16,057.45
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13 Sep 2012 METLIFE SECURITIES INC USD/DTCCANCEL

-16,940.000 1.000000 NHHM Local 0.947901 0.00 0.00 0.00 -16,057.45
Base 0.947901 0.00 0.00 0.00 -16,057.45

13 Sep 2012 METLIFE SECURITIES INC USD/DTC13 Sep 2012

16,940.000 1.000000 NHHM Local 0.947901 0.00 0.00 0.00 16,057.45
Base 0.947901 0.00 0.00 0.00 16,057.45

573008208 Total

16,940.000 Local 0.00 0.00 0.00 16,057.45
Base 0.00 0.00 0.00 16,057.45

574599106 MASCO CORP COMMON STOCK USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

4,300.000 1.000000 NHDM Local 15.284000 0.00 64.50 0.00 65,785.70
Base 15.284000 0.00 64.50 0.00 65,785.70

574599106 MASCO CORP COMMON STOCK USD1. 28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

700.000 1.000000 NHIM Local 15.050000 0.00 0.00 0.00 10,535.00
Base 15.050000 0.00 0.00 0.00 10,535.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

2,500.000 1.000000 NHIM Local 15.050000 0.00 0.00 0.00 37,625.00
Base 15.050000 0.00 0.00 0.00 37,625.00

574599106 Total

7,500.000 Local 0.00 64.50 0.00 113,945.70
Base 0.00 64.50 0.00 113,945.70

574795100 MASIMO CORPORATION COMMON STOCK USD. 12 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0417 Sep 2012

5,040.000 1.000000 NHHO Local 22.350400 0.00 176.40 0.00 112,822.42
Base 22.350400 0.00 176.40 0.00 112,822.42

13 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0418 Sep 2012

7,330.000 1.000000 NHHO Local 23.271700 0.00 256.55 0.00 170,838.11
Base 23.271700 0.00 256.55 0.00 170,838.11

21 Sep 2012 PIPER JAFFRAY USD/DTC 0.0426 Sep 2012
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3,260.000 1.000000 NHHO Local 24.706200 0.00 114.10 0.00 80,656.31
Base 24.706200 0.00 114.10 0.00 80,656.31

24 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0327 Sep 2012

6,870.000 1.000000 NHHO Local 24.743000 0.00 171.75 0.00 170,156.16
Base 24.743000 0.00 171.75 0.00 170,156.16

574795100 Total

22,500.000 Local 0.00 718.80 0.00 534,473.00
Base 0.00 718.80 0.00 534,473.00

576323109 MASTEC INC COMMON STOCK USD.1 14 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0317 Aug 2012

13,920.000 1.000000 NHHO Local 18.189900 0.00 417.60 0.00 253,621.01
Base 18.189900 0.00 417.60 0.00 253,621.01

15 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0320 Aug 2012

10,750.000 1.000000 NHHO Local 18.502600 0.00 322.50 0.00 199,225.45
Base 18.502600 0.00 322.50 0.00 199,225.45

16 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0321 Aug 2012

6,420.000 1.000000 NHHO Local 18.963300 0.00 192.60 0.00 121,936.99
Base 18.963300 0.00 192.60 0.00 121,936.99

17 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0322 Aug 2012

3,250.000 1.000000 NHHO Local 19.409000 0.00 97.50 0.00 63,176.75
Base 19.409000 0.00 97.50 0.00 63,176.75

576323109 Total

34,340.000 Local 0.00 1,030.20 0.00 637,960.20
Base 0.00 1,030.20 0.00 637,960.20

57636Q104 MASTERCARD INC CLASS A COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

191.000 1.000000 NHDM Local 448.829500 0.00 2.87 0.00 85,729.30
Base 448.829500 0.00 2.87 0.00 85,729.30

576690101 MATERION CORP COMMON STOCK NPV 09 Jul 2012 INSTINET USD/DTC 0.0212 Jul 2012

13,100.000 1.000000 NHDX Local 21.511900 0.00 262.00 0.00 282,067.89
Base 21.511900 0.00 262.00 0.00 282,067.89
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10 Jul 2012 INSTINET USD/DTC 0.0213 Jul 2012

5,500.000 1.000000 NHDX Local 21.413100 0.00 110.00 0.00 117,882.05
Base 21.413100 0.00 110.00 0.00 117,882.05

26 Jul 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0331 Jul 2012

14,350.000 1.000000 NHDX Local 19.759800 0.00 430.50 0.00 283,983.63
Base 19.759800 0.00 430.50 0.00 283,983.63

27 Jul 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0301 Aug 2012

1,950.000 1.000000 NHDX Local 19.118200 0.00 58.50 0.00 37,338.99
Base 19.118200 0.00 58.50 0.00 37,338.99

30 Jul 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0302 Aug 2012

2,700.000 1.000000 NHDX Local 19.206800 0.00 81.00 0.00 51,939.36
Base 19.206800 0.00 81.00 0.00 51,939.36

31 Jul 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0303 Aug 2012

2,700.000 1.000000 NHDX Local 19.645400 0.00 81.00 0.00 53,123.58
Base 19.645400 0.00 81.00 0.00 53,123.58

01 Aug 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0306 Aug 2012

4,200.000 1.000000 NHDX Local 19.567500 0.00 126.00 0.00 82,309.50
Base 19.567500 0.00 126.00 0.00 82,309.50

29 Aug 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0204 Sep 2012

10,300.000 1.000000 NHDX Local 20.782800 0.00 206.00 0.00 214,268.84
Base 20.782800 0.00 206.00 0.00 214,268.84

576690101 Total

54,800.000 Local 0.00 1,355.00 0.00 1,122,913.84
Base 0.00 1,355.00 0.00 1,122,913.84

577081102 MATTEL INC COMMON STOCK USD1. 31 Jul 2012 EXTERNAL SWAP USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 35.170000 0.00 0.00 0.00 3,517.00
Base 35.170000 0.00 0.00 0.00 3,517.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 35.170000 0.00 0.00 0.00 3,517.00

Prepared by State StreetPage 454



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 35.170000 0.00 0.00 0.00 3,517.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,400.000 1.000000 NHIM Local 35.170000 0.00 0.00 0.00 49,238.00
Base 35.170000 0.00 0.00 0.00 49,238.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

600.000 1.000000 NHIM Local 35.170000 0.00 0.00 0.00 21,102.00
Base 35.170000 0.00 0.00 0.00 21,102.00

577081102 Total

2,200.000 Local 0.00 0.00 0.00 77,374.00
Base 0.00 0.00 0.00 77,374.00

57776J100 MAXLINEAR INC CLASS A COMMON STOCK 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Sep 2012

1,200.000 1.000000 NHIH Local 7.171200 0.00 12.00 0.00 8,617.44
Base 7.171200 0.00 12.00 0.00 8,617.44

577933104 MAXIMUS INC COMMON STOCK NPV 25 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0130 Jul 2012

4,310.000 1.000000 NHDU Local 48.885400 0.00 21.55 0.00 210,717.62
Base 48.885400 0.00 21.55 0.00 210,717.62

26 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0131 Jul 2012

900.000 1.000000 NHDU Local 49.597900 0.00 4.50 0.00 44,642.61
Base 49.597900 0.00 4.50 0.00 44,642.61

27 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0101 Aug 2012

1,090.000 1.000000 NHDU Local 51.371900 0.00 5.45 0.00 56,000.82
Base 51.371900 0.00 5.45 0.00 56,000.82

30 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0102 Aug 2012

1,030.000 1.000000 NHDU Local 52.006300 0.00 5.15 0.00 53,571.64
Base 52.006300 0.00 5.15 0.00 53,571.64

577933104 Total

7,330.000 Local 0.00 36.65 0.00 364,932.69
Base 0.00 36.65 0.00 364,932.69
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579780206 MCCORMICK + CO NON VTG SHRS COMMON STOCK NPV 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

3,000.000 1.000000 NHDZ Local 61.282800 0.00 60.00 0.00 183,908.40
Base 61.282800 0.00 60.00 0.00 183,908.40

579780206 MCCORMICK + CO NON VTG SHRS COMMON STOCK NPV 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

700.000 1.000000 NHIM Local 60.500000 0.00 0.00 0.00 42,350.00
Base 60.500000 0.00 0.00 0.00 42,350.00

579780206 Total

3,700.000 Local 0.00 60.00 0.00 226,258.40
Base 0.00 60.00 0.00 226,258.40

580135101 MCDONALD S CORP COMMON STOCK USD.0115 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

300.000 1.000000 NHDM Local 87.973300 0.00 4.50 0.00 26,396.49
Base 87.973300 0.00 4.50 0.00 26,396.49

26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

400.000 1.000000 NHDM Local 93.212500 0.00 6.00 0.00 37,291.00
Base 93.212500 0.00 6.00 0.00 37,291.00

580135101 Total

700.000 Local 0.00 10.50 0.00 63,687.49
Base 0.00 10.50 0.00 63,687.49

580589109 MCGRATH RENTCORP COMMON STOCK NPV 05 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Jul 2012

300.000 1.000000 NHIH Local 27.281400 0.00 4.50 0.00 8,188.92
Base 27.281400 0.00 4.50 0.00 8,188.92

580645109 MCGRAW HILL COMPANIES INC COMMON STOCK USD1. 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

400.000 1.000000 NHIM Local 46.960000 0.00 0.00 0.00 18,784.00
Base 46.960000 0.00 0.00 0.00 18,784.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 46.960000 0.00 0.00 0.00 14,088.00
Base 46.960000 0.00 0.00 0.00 14,088.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012
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500.000 1.000000 NHIM Local 46.960000 0.00 0.00 0.00 23,480.00
Base 46.960000 0.00 0.00 0.00 23,480.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

300.000 1.000000 NHIM Local 54.590000 0.00 0.00 0.00 16,377.00
Base 54.590000 0.00 0.00 0.00 16,377.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

600.000 1.000000 NHIM Local 54.590000 0.00 0.00 0.00 32,754.00
Base 54.590000 0.00 0.00 0.00 32,754.00

580645109 Total

2,100.000 Local 0.00 0.00 0.00 105,483.00
Base 0.00 0.00 0.00 105,483.00

58155Q103 MCKESSON CORP COMMON STOCK USD.0116 Aug 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0121 Aug 2012

10,425.000 1.000000 NHDF Local 88.470700 0.00 72.98 0.00 922,380.03
Base 88.470700 0.00 72.98 0.00 922,380.03

17 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0122 Aug 2012

11,075.000 1.000000 NHDF Local 86.383600 0.00 77.53 0.00 956,775.90
Base 86.383600 0.00 77.53 0.00 956,775.90

58155Q103 Total

21,500.000 Local 0.00 150.51 0.00 1,879,155.93
Base 0.00 150.51 0.00 1,879,155.93

582411104 MCMORAN EXPLORATION CO COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,300.000 1.000000 NHHZ Local 12.966500 0.00 19.50 0.00 16,875.95
Base 12.966500 0.00 19.50 0.00 16,875.95

582839106 MEAD JOHNSON NUTRITION CO COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

2,200.000 1.000000 NHDZ Local 72.242200 0.00 44.00 0.00 158,976.84
Base 72.242200 0.00 44.00 0.00 158,976.84

582839106 MEAD JOHNSON NUTRITION CO COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 72.957600 0.00 0.00 0.00 21,887.28
Base 72.957600 0.00 0.00 0.00 21,887.28
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31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

600.000 1.000000 NHIM Local 72.960000 0.00 0.00 0.00 43,776.00
Base 72.960000 0.00 0.00 0.00 43,776.00

582839106 MEAD JOHNSON NUTRITION CO COMMON STOCK USD.0119 Sep 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0424 Sep 2012

18,534.000 1.000000 NHDZ Local 76.992000 0.00 741.36 0.00 1,427,711.09
Base 76.992000 0.00 741.36 0.00 1,427,711.09

20 Sep 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0425 Sep 2012

11,966.000 1.000000 NHDZ Local 76.397600 0.00 478.64 0.00 914,652.32
Base 76.397600 0.00 478.64 0.00 914,652.32

582839106 MEAD JOHNSON NUTRITION CO COMMON STOCK USD.0128 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

300.000 1.000000 NHIM Local 73.280000 0.00 0.00 0.00 21,984.00
Base 73.280000 0.00 0.00 0.00 21,984.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

400.000 1.000000 NHIM Local 73.280000 0.00 0.00 0.00 29,312.00
Base 73.280000 0.00 0.00 0.00 29,312.00

582839106 Total

34,300.000 Local 0.00 1,264.00 0.00 2,618,299.53
Base 0.00 1,264.00 0.00 2,618,299.53

583928106 MEDALLION FINANCIAL CORP COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

700.000 1.000000 NHIH Local 11.214300 0.00 10.50 0.00 7,860.51
Base 11.214300 0.00 10.50 0.00 7,860.51

584045108 MEDASSETS INC COMMON STOCK USD.0103 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0308 Aug 2012

16,916.000 1.000000 NHEX Local 15.794500 0.00 507.48 0.00 267,687.24
Base 15.794500 0.00 507.48 0.00 267,687.24

06 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0309 Aug 2012

6,318.000 1.000000 NHEX Local 15.852900 0.00 189.54 0.00 100,348.16
Base 15.852900 0.00 189.54 0.00 100,348.16

08 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0313 Aug 2012
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4,899.000 1.000000 NHEX Local 16.108600 0.00 146.97 0.00 79,063.00
Base 16.108600 0.00 146.97 0.00 79,063.00

17 Aug 2012 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.0422 Aug 2012

1,864.000 1.000000 NHEX Local 15.981100 0.00 74.56 0.00 29,863.33
Base 15.981100 0.00 74.56 0.00 29,863.33

20 Aug 2012 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.0423 Aug 2012

5,464.000 1.000000 NHEX Local 16.254800 0.00 218.56 0.00 89,034.79
Base 16.254800 0.00 218.56 0.00 89,034.79

27 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0330 Aug 2012

9,187.000 1.000000 NHEX Local 17.012400 0.00 275.61 0.00 156,568.53
Base 17.012400 0.00 275.61 0.00 156,568.53

04 Sep 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0307 Sep 2012

5,509.000 1.000000 NHEX Local 17.166800 0.00 165.27 0.00 94,737.17
Base 17.166800 0.00 165.27 0.00 94,737.17

24 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0327 Sep 2012

4,437.000 1.000000 NHEX Local 17.622200 0.00 133.11 0.00 78,322.81
Base 17.622200 0.00 133.11 0.00 78,322.81

25 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0328 Sep 2012

2,326.000 1.000000 NHEX Local 17.729200 0.00 69.78 0.00 41,307.90
Base 17.729200 0.00 69.78 0.00 41,307.90

584045108 Total

56,920.000 Local 0.00 1,780.88 0.00 936,932.93
Base 0.00 1,780.88 0.00 936,932.93

584690309 MEDICIS PHARMACEUTICAL CL A COMMON STOCK USD. 10 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0413 Jul 2012

3,840.000 1.000000 NHHO Local 34.603400 0.00 153.60 0.00 133,030.66
Base 34.603400 0.00 153.60 0.00 133,030.66

58503F106 MEDLEY CAPITAL CORP COMMON STOCK USD. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

700.000 1.000000 NHIH Local 13.730000 0.00 10.50 0.00 9,621.50
Base 13.730000 0.00 10.50 0.00 9,621.50
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58503F106 MEDLEY CAPITAL CORP COMMON STOCK USD. 14 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC24 Sep 2012

280.438 1.000000 NHHZ Local 13.071980 0.00 0.00 0.00 3,665.88
Base 13.071980 0.00 0.00 0.00 3,665.88

58503F106 MEDLEY CAPITAL CORP COMMON STOCK USD. 14 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC24 Sep 2012

92.699 1.000000 NHIH Local 13.071985 0.00 0.00 0.00 1,211.76
Base 13.071985 0.00 0.00 0.00 1,211.76

58503F106 Total

1,073.137 Local 0.00 10.50 0.00 14,499.14
Base 0.00 10.50 0.00 14,499.14

585055106 MEDTRONIC INC COMMON STOCK USD.1 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 38.010000 0.00 4.50 0.00 11,407.50
Base 38.010000 0.00 4.50 0.00 11,407.50

58933Y105 MERCK + CO. INC. COMMON STOCK USD.5 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

800.000 1.000000 NHHY Local 42.170000 0.00 12.00 0.00 33,748.00
Base 42.170000 0.00 12.00 0.00 33,748.00

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

300.000 1.000000 NHHY Local 42.700000 0.00 4.50 0.00 12,814.50
Base 42.700000 0.00 4.50 0.00 12,814.50

58933Y105 MERCK + CO. INC. COMMON STOCK USD.5 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

2,900.000 1.000000 NHDM Local 45.252100 0.00 43.50 0.00 131,274.59
Base 45.252100 0.00 43.50 0.00 131,274.59

58933Y105 Total

4,000.000 Local 0.00 60.00 0.00 177,837.09
Base 0.00 60.00 0.00 177,837.09

589433101 MEREDITH CORP COMMON STOCK USD1. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

500.000 1.000000 NHHZ Local 33.788000 0.00 7.50 0.00 16,901.50
Base 33.788000 0.00 7.50 0.00 16,901.50

589584101 MERIDIAN BIOSCIENCE INC COMMON STOCK NPV 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012
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500.000 1.000000 NHIH Local 20.418000 0.00 7.50 0.00 10,216.50
Base 20.418000 0.00 7.50 0.00 10,216.50

59001A102 MERITAGE HOMES CORP COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHIH Local 35.580000 0.00 6.00 0.00 14,238.00
Base 35.580000 0.00 6.00 0.00 14,238.00

59156R108 METLIFE INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

500.000 1.000000 NHHY Local 30.170000 0.00 7.50 0.00 15,092.50
Base 30.170000 0.00 7.50 0.00 15,092.50

59156R108 METLIFE INC COMMON STOCK USD.0118 Sep 2012 MR BEAL &COMPANY USD/DTC 0.0221 Sep 2012

7,100.000 1.000000 NHEY Local 35.145300 0.00 142.00 0.00 249,673.63
Base 35.145300 0.00 142.00 0.00 249,673.63

59156R108 Total

7,600.000 Local 0.00 149.50 0.00 264,766.13
Base 0.00 149.50 0.00 264,766.13

592688105 METTLER TOLEDO INTERNATIONAL COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 154.800000 0.00 0.00 0.00 46,440.00
Base 154.800000 0.00 0.00 0.00 46,440.00

594901100 MICROS SYSTEMS INC COMMON STOCK USD. 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 47.737600 0.00 0.00 0.00 4,773.76
Base 47.737600 0.00 0.00 0.00 4,773.76

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

500.000 1.000000 NHIM Local 47.740000 0.00 0.00 0.00 23,870.00
Base 47.740000 0.00 0.00 0.00 23,870.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

500.000 1.000000 NHIM Local 47.740000 0.00 0.00 0.00 23,870.00
Base 47.740000 0.00 0.00 0.00 23,870.00
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594901100 Total

1,100.000 Local 0.00 0.00 0.00 52,513.76
Base 0.00 0.00 0.00 52,513.76

594918104 MICROSOFT CORP COMMON STOCK USD. 17 Sep 2012 CAPITAL INSTITUTIONAL SVCS INC EQUI USD/DTC 0.0220 Sep 2012

29,253.000 1.000000 NHEZ Local 31.116800 0.00 585.06 0.00 910,844.81
Base 31.116800 0.00 585.06 0.00 910,844.81

594918104 MICROSOFT CORP COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

10,100.000 1.000000 NHDM Local 30.131300 0.00 151.50 0.00 304,477.63
Base 30.131300 0.00 151.50 0.00 304,477.63

594918104 Total

39,353.000 Local 0.00 736.56 0.00 1,215,322.44
Base 0.00 736.56 0.00 1,215,322.44

595017104 MICROCHIP TECHNOLOGY INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,800.000 1.000000 NHIM Local 35.356100 0.00 27.00 0.00 63,667.98
Base 35.356100 0.00 27.00 0.00 63,667.98

59522J103 MID AMERICA APARTMENT COMM REIT USD.01 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 68.790000 0.00 3.00 0.00 13,761.00
Base 68.790000 0.00 3.00 0.00 13,761.00

598153104 MIDWAY GOLD CORP COMMON STOCK NPV 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

7,200.000 1.000000 NHIH Local 1.407400 0.00 72.00 0.00 10,205.28
Base 1.407400 0.00 72.00 0.00 10,205.28

60649T107 MISTRAS GROUP INC COMMON STOCK USD.0105 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Jul 2012

300.000 1.000000 NHIH Local 26.622900 0.00 4.50 0.00 7,991.37
Base 26.622900 0.00 4.50 0.00 7,991.37

60740F105 MOBILE MINI INC COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

500.000 1.000000 NHIH Local 17.884000 0.00 7.50 0.00 8,949.50
Base 17.884000 0.00 7.50 0.00 8,949.50
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609207105 MONDELEZ INTERNATIONAL INC A COMMON STOCK NPV 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

400.000 1.000000 NHHY Local 38.840000 0.00 6.00 0.00 15,542.00
Base 38.840000 0.00 6.00 0.00 15,542.00

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

200.000 1.000000 NHHY Local 41.320000 0.00 3.00 0.00 8,267.00
Base 41.320000 0.00 3.00 0.00 8,267.00

609207105 MONDELEZ INTERNATIONAL INC A COMMON STOCK NPV 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,600.000 1.000000 NHDM Local 41.336900 0.00 24.00 0.00 66,163.04
Base 41.336900 0.00 24.00 0.00 66,163.04

609207105 Total

2,200.000 Local 0.00 33.00 0.00 89,972.04
Base 0.00 33.00 0.00 89,972.04

61022P100 MONOTYPE IMAGING HOLDINGS IN COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

600.000 1.000000 NHIH Local 16.468300 0.00 9.00 0.00 9,889.98
Base 16.468300 0.00 9.00 0.00 9,889.98

610236101 MONRO MUFFLER BRAKE INC COMMON STOCK USD.0117 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

200.000 1.000000 NHIH Local 37.895000 0.00 3.00 0.00 7,582.00
Base 37.895000 0.00 3.00 0.00 7,582.00

611740101 MONSTER BEVERAGE CORP COMMON STOCK USD. 24 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

8,000.000 1.000000 NHDM Local 65.110900 0.00 120.00 0.00 521,007.20
Base 65.110900 0.00 120.00 0.00 521,007.20

611740101 MONSTER BEVERAGE CORP COMMON STOCK USD. 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

800.000 1.000000 NHIM Local 66.470000 0.00 0.00 0.00 53,176.00
Base 66.470000 0.00 0.00 0.00 53,176.00

611740101 Total

8,800.000 Local 0.00 120.00 0.00 574,183.20
Base 0.00 120.00 0.00 574,183.20

615369105 MOODY S CORP COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012
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1,700.000 1.000000 NHIM Local 40.530000 0.00 0.00 0.00 68,901.00
Base 40.530000 0.00 0.00 0.00 68,901.00

615394202 MOOG INC CLASS A COMMON STOCK USD1. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

300.000 1.000000 NHIH Local 40.550000 0.00 4.50 0.00 12,169.50
Base 40.550000 0.00 4.50 0.00 12,169.50

617446448 MORGAN STANLEY COMMON STOCK USD.0123 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

570.000 1.000000 NHHY Local 14.576800 0.00 8.55 0.00 8,317.33
Base 14.576800 0.00 8.55 0.00 8,317.33

624580106 MOVADO GROUP INC COMMON STOCK USD.0117 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

200.000 1.000000 NHIH Local 36.512500 0.00 3.00 0.00 7,305.50
Base 36.512500 0.00 3.00 0.00 7,305.50

624758108 MUELLER WATER PRODUCTS INC A COMMON STOCK USD.0117 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Sep 2012

1,700.000 1.000000 NHIH Local 4.531300 0.00 17.00 0.00 7,720.21
Base 4.531300 0.00 17.00 0.00 7,720.21

62912R107 NGP CAPITAL RESOURCES CO COMMON STOCK USD. 09 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC13 Jul 2012

216.665 1.000000 NHHZ Local 7.498857 0.00 0.00 0.00 1,624.74
Base 7.498857 0.00 0.00 0.00 1,624.74

62912R107 NGP CAPITAL RESOURCES CO COMMON STOCK USD. 09 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC13 Jul 2012

63.467 1.000000 NHIH Local 7.498857 0.00 0.00 0.00 475.93
Base 7.498857 0.00 0.00 0.00 475.93

62912R107 Total

280.132 Local 0.00 0.00 0.00 2,100.67
Base 0.00 0.00 0.00 2,100.67

62914B100 NIC INC COMMON STOCK NPV 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

800.000 1.000000 NHIH Local 12.728700 0.00 12.00 0.00 10,194.96
Base 12.728700 0.00 12.00 0.00 10,194.96

62936P103 NPS PHARMACEUTICALS INC COMMON STOCK USD. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Jul 2012

1,100.000 1.000000 NHIH Local 9.177700 0.00 11.00 0.00 10,106.47
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Base 9.177700 0.00 11.00 0.00 10,106.47

635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

700.000 1.000000 NHIH Local 15.122900 0.00 10.50 0.00 10,596.53
Base 15.122900 0.00 10.50 0.00 10,596.53

635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,100.000 1.000000 NHHZ Local 15.723400 0.00 16.50 0.00 17,312.24
Base 15.723400 0.00 16.50 0.00 17,312.24

635309107 Total

1,800.000 Local 0.00 27.00 0.00 27,908.77
Base 0.00 27.00 0.00 27,908.77

636518102 NATIONAL INSTRUMENTS CORP COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,900.000 1.000000 NHIM Local 25.423700 0.00 25.65 0.00 48,330.68
Base 25.423700 0.00 25.65 0.00 48,330.68

636518102 NATIONAL INSTRUMENTS CORP COMMON STOCK USD.0107 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0112 Sep 2012

4,710.000 1.000000 NHDU Local 25.999200 0.00 23.55 0.00 122,479.78
Base 25.999200 0.00 23.55 0.00 122,479.78

636518102 Total

6,610.000 Local 0.00 49.20 0.00 170,810.46
Base 0.00 49.20 0.00 170,810.46

637071101 NATIONAL OILWELL VARCO INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 66.749800 0.00 3.00 0.00 13,352.96
Base 66.749800 0.00 3.00 0.00 13,352.96

63888U108 NATURAL GROCERS BY VITAMIN C COMMON STOCK USD. 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,200.000 1.000000 NHIH Local 22.391600 0.00 18.00 0.00 26,887.92
Base 22.391600 0.00 18.00 0.00 26,887.92

64110D104 NETAPP INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,700.000 1.000000 NHIM Local 31.773500 0.00 25.50 0.00 54,040.45
Base 31.773500 0.00 25.50 0.00 54,040.45
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64110L106 NETFLIX INC COMMON STOCK USD. 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

500.000 1.000000 NHIM Local 56.847600 0.00 0.00 0.00 28,423.80
Base 56.847600 0.00 0.00 0.00 28,423.80

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

400.000 1.000000 NHIM Local 56.850000 0.00 0.00 0.00 22,740.00
Base 56.850000 0.00 0.00 0.00 22,740.00

64110L106 NETFLIX INC COMMON STOCK USD. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

500.000 1.000000 NHDM Local 63.248000 0.00 7.50 0.00 31,631.50
Base 63.248000 0.00 7.50 0.00 31,631.50

64110L106 Total

1,400.000 Local 0.00 7.50 0.00 82,795.30
Base 0.00 7.50 0.00 82,795.30

646025106 NEW JERSEY RESOURCES CORP COMMON STOCK USD2.518 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

400.000 1.000000 NHHZ Local 46.025000 0.00 6.00 0.00 18,416.00
Base 46.025000 0.00 6.00 0.00 18,416.00

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0129 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC

97.177 1.000000 NHHZ Local 14.929252 0.00 0.00 0.00 1,450.78
Base 14.929252 0.00 0.00 0.00 1,450.78

29 Jun 2012 AUTREPAT-STK/$ DIV USD/DTCCANCEL

-97.177 1.000000 NHHZ Local 14.929252 0.00 0.00 0.00 -1,450.78
Base 14.929252 0.00 0.00 0.00 -1,450.78

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0129 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC

28.764 1.000000 NHIH Local 14.929078 0.00 0.00 0.00 429.42
Base 14.929078 0.00 0.00 0.00 429.42

29 Jun 2012 AUTREPAT-STK/$ DIV USD/DTCCANCEL

-28.764 1.000000 NHIH Local 14.929078 0.00 0.00 0.00 -429.42
Base 14.929078 0.00 0.00 0.00 -429.42

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0129 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC18 Jul 2012
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97.177 1.000000 NHHZ Local 14.929252 0.00 0.00 0.00 1,450.78
Base 14.929252 0.00 0.00 0.00 1,450.78

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0129 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC18 Jul 2012

28.764 1.000000 NHIH Local 14.929078 0.00 0.00 0.00 429.42
Base 14.929078 0.00 0.00 0.00 429.42

15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

900.000 1.000000 NHIH Local 14.768900 0.00 13.50 0.00 13,305.51
Base 14.768900 0.00 13.50 0.00 13,305.51

647551100 Total

1,025.941 Local 0.00 13.50 0.00 15,185.71
Base 0.00 13.50 0.00 15,185.71

649604501 NEW YORK MORTGAGE TRUST INC REIT USD.02 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Sep 2012

2,100.000 1.000000 NHIH Local 7.453800 0.00 21.00 0.00 15,673.98
Base 7.453800 0.00 21.00 0.00 15,673.98

651290108 NEWFIELD EXPLORATION CO COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0306 Jul 2012

20,643.000 1.000000 NHEZ Local 29.038000 0.00 619.29 0.00 600,050.72
Base 29.038000 0.00 619.29 0.00 600,050.72

651290108 NEWFIELD EXPLORATION CO COMMON STOCK USD.0124 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

1,900.000 1.000000 NHDM Local 30.129500 0.00 28.50 0.00 57,274.55
Base 30.129500 0.00 28.50 0.00 57,274.55

651290108 Total

22,543.000 Local 0.00 647.79 0.00 657,325.27
Base 0.00 647.79 0.00 657,325.27

651587107 NEWMARKET CORP COMMON STOCK NPV 30 Jul 2012 LIQUIDNETINC USD/DTC 0.0202 Aug 2012

440.000 1.000000 NHEZ Local 231.280000 0.00 8.80 0.00 101,772.00
Base 231.280000 0.00 8.80 0.00 101,772.00

30 Jul 2012 KNIGHT EQUITY MARKETS L.P. USD/DTC 0.0302 Aug 2012

737.000 1.000000 NHEZ Local 230.404300 0.00 22.11 0.00 169,830.08
Base 230.404300 0.00 22.11 0.00 169,830.08
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31 Jul 2012 KNIGHT EQUITY MARKETS L.P. USD/DTC 0.0303 Aug 2012

290.000 1.000000 NHEZ Local 228.496400 0.00 8.70 0.00 66,272.66
Base 228.496400 0.00 8.70 0.00 66,272.66

01 Aug 2012 KNIGHT EQUITY MARKETS L.P. USD/DTC 0.0306 Aug 2012

201.000 1.000000 NHEZ Local 230.500700 0.00 6.03 0.00 46,336.67
Base 230.500700 0.00 6.03 0.00 46,336.67

02 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0207 Aug 2012

2,004.000 1.000000 NHEZ Local 235.249400 0.00 40.08 0.00 471,479.88
Base 235.249400 0.00 40.08 0.00 471,479.88

651587107 Total

3,672.000 Local 0.00 85.72 0.00 855,691.29
Base 0.00 85.72 0.00 855,691.29

651639106 NEWMONT MINING CORP COMMON STOCK USD1.623 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

300.000 1.000000 NHHY Local 49.079100 0.00 4.50 0.00 14,728.23
Base 49.079100 0.00 4.50 0.00 14,728.23

651639106 NEWMONT MINING CORP COMMON STOCK USD1.626 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

800.000 1.000000 NHDM Local 55.515600 0.00 12.00 0.00 44,424.48
Base 55.515600 0.00 12.00 0.00 44,424.48

651639106 Total

1,100.000 Local 0.00 16.50 0.00 59,152.71
Base 0.00 16.50 0.00 59,152.71

651718504 NEWPARK RESOURCES INC COMMON STOCK USD.0128 Aug 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0331 Aug 2012

24,300.000 1.000000 NHDX Local 7.066500 0.00 729.00 0.00 172,444.95
Base 7.066500 0.00 729.00 0.00 172,444.95

65248E104 NEWS CORP CL A COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

400.000 1.000000 NHHY Local 22.070000 0.00 6.00 0.00 8,834.00
Base 22.070000 0.00 6.00 0.00 8,834.00

65339F101 NEXTERA ENERGY INC COMMON STOCK USD.0123 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012
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200.000 1.000000 NHHY Local 67.405000 0.00 3.00 0.00 13,484.00
Base 67.405000 0.00 3.00 0.00 13,484.00

65339F101 NEXTERA ENERGY INC COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

700.000 1.000000 NHDM Local 70.348600 0.00 10.50 0.00 49,254.52
Base 70.348600 0.00 10.50 0.00 49,254.52

65339F101 Total

900.000 Local 0.00 13.50 0.00 62,738.52
Base 0.00 13.50 0.00 62,738.52

654106103 NIKE INC  CL B COMMON STOCK NPV 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

400.000 1.000000 NHDM Local 95.987500 0.00 6.00 0.00 38,401.00
Base 95.987500 0.00 6.00 0.00 38,401.00

655664100 NORDSTROM INC COMMON STOCK NPV 31 Jul 2012 EXTERNAL SWAP USD/DTC03 Aug 2012

200.000 1.000000 NHIM Local 54.140000 0.00 0.00 0.00 10,828.00
Base 54.140000 0.00 0.00 0.00 10,828.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

400.000 1.000000 NHIM Local 54.140000 0.00 0.00 0.00 21,656.00
Base 54.140000 0.00 0.00 0.00 21,656.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

400.000 1.000000 NHIM Local 54.140000 0.00 0.00 0.00 21,656.00
Base 54.140000 0.00 0.00 0.00 21,656.00

655664100 NORDSTROM INC COMMON STOCK NPV 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

4,628.000 1.000000 NHIB Local 55.301700 0.00 46.28 0.00 255,982.55
Base 55.301700 0.00 46.28 0.00 255,982.55

655664100 Total

5,628.000 Local 0.00 46.28 0.00 310,122.55
Base 0.00 46.28 0.00 310,122.55

655844108 NORFOLK SOUTHERN CORP COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 72.189900 0.00 3.00 0.00 14,440.98
Base 72.189900 0.00 3.00 0.00 14,440.98
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665531109 NORTHERN OIL AND GAS INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHIH Local 17.529000 0.00 6.00 0.00 7,017.60
Base 17.529000 0.00 6.00 0.00 7,017.60

667340103 NORTHWEST BANCSHARES INC COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,400.000 1.000000 NHHZ Local 11.882100 0.00 21.00 0.00 16,655.94
Base 11.882100 0.00 21.00 0.00 16,655.94

670002104 NOVAVAX INC COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Aug 2012

4,200.000 1.000000 NHIH Local 1.991200 0.00 42.00 0.00 8,405.04
Base 1.991200 0.00 42.00 0.00 8,405.04

67011E204 NOVOLIPET STEEL GDR REG S DEPOSITORY RECEIPT 31 Jul 2012 3 CITIGROUPGLOBAL MARKETS LIMITED USD/EUR 0.0106 Aug 2012

213.000 1.000000 NHHJ Local 17.079577 0.00 1.82 0.00 3,639.77
Base 17.079577 0.00 1.82 0.00 3,639.77

67020Y100 NUANCE COMMUNICATIONS INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

2,300.000 1.000000 NHIM Local 23.228600 0.00 34.50 0.00 53,460.28
Base 23.228600 0.00 34.50 0.00 53,460.28

670346105 NUCOR CORP COMMON STOCK USD.4 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

400.000 1.000000 NHHY Local 38.150000 0.00 6.00 0.00 15,266.00
Base 38.150000 0.00 6.00 0.00 15,266.00

67103H107 O REILLY AUTOMOTIVE INC COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

500.000 1.000000 NHDZ Local 87.638000 0.00 10.00 0.00 43,829.00
Base 87.638000 0.00 10.00 0.00 43,829.00

671044105 OSI SYSTEMS INC COMMON STOCK NPV 12 Jul 2012 STEPHENS,INC. USD/DTC 0.0217 Jul 2012

720.000 1.000000 NHHO Local 62.019300 0.00 14.40 0.00 44,668.30
Base 62.019300 0.00 14.40 0.00 44,668.30

674599105 OCCIDENTAL PETROLEUM CORP COMMON STOCK USD.2 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 85.160000 0.00 3.00 0.00 17,035.00
Base 85.160000 0.00 3.00 0.00 17,035.00
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23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

100.000 1.000000 NHHY Local 87.360000 0.00 1.50 0.00 8,737.50
Base 87.360000 0.00 1.50 0.00 8,737.50

674599105 Total

300.000 Local 0.00 4.50 0.00 25,772.50
Base 0.00 4.50 0.00 25,772.50

675232102 OCEANEERING INTL INC COMMON STOCK USD.2524 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0227 Jul 2012

2,400.000 1.000000 NHEY Local 49.048400 0.00 48.00 0.00 117,764.16
Base 49.048400 0.00 48.00 0.00 117,764.16

675232102 OCEANEERING INTL INC COMMON STOCK USD.2501 Aug 2012 EXTERNAL SWAP USD/DTC06 Aug 2012

200.000 1.000000 NHIM Local 53.010000 0.00 0.00 0.00 10,602.00
Base 53.010000 0.00 0.00 0.00 10,602.00

01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

500.000 1.000000 NHIM Local 53.010000 0.00 0.00 0.00 26,505.00
Base 53.010000 0.00 0.00 0.00 26,505.00

675232102 OCEANEERING INTL INC COMMON STOCK USD.2507 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

106.000 1.000000 NHIB Local 54.730000 0.00 1.06 0.00 5,802.44
Base 54.730000 0.00 1.06 0.00 5,802.44

675232102 OCEANEERING INTL INC COMMON STOCK USD.2513 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0218 Sep 2012

925.000 1.000000 NHEY Local 56.583300 0.00 18.50 0.00 52,358.05
Base 56.583300 0.00 18.50 0.00 52,358.05

675232102 Total

4,131.000 Local 0.00 67.56 0.00 213,031.65
Base 0.00 67.56 0.00 213,031.65

67555N206 OCLARO INC COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Aug 2012

4,400.000 1.000000 NHIH Local 2.595000 0.00 44.00 0.00 11,462.00
Base 2.595000 0.00 44.00 0.00 11,462.00

675746309 OCWEN FINANCIAL CORP COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012
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900.000 1.000000 NHHZ Local 19.620600 0.00 13.50 0.00 17,672.04
Base 19.620600 0.00 13.50 0.00 17,672.04

676220106 OFFICE DEPOT INC COMMON STOCK USD.0105 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

4,300.000 1.000000 NHIH Local 2.200000 0.00 0.00 0.00 9,460.00
Base 2.200000 0.00 0.00 0.00 9,460.00

67622P101 OFFICEMAX INC COMMON STOCK USD2.517 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Sep 2012

900.000 1.000000 NHIH Local 7.704400 0.00 9.00 0.00 6,942.96
Base 7.704400 0.00 9.00 0.00 6,942.96

67623R106 OFFICIAL PAYMENTS HOLDINGS I COMMON STOCK NPV 07 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0212 Sep 2012

58,230.000 1.000000 NHDY Local 3.900000 0.00 873.45 0.00 227,970.45
Base 3.900000 0.00 873.45 0.00 227,970.45

678026105 OIL STATES INTERNATIONAL INC COMMON STOCK USD.0131 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

1,100.000 1.000000 NHIM Local 78.232200 0.00 0.00 0.00 86,055.42
Base 78.232200 0.00 0.00 0.00 86,055.42

679580100 OLD DOMINION FREIGHT LINE COMMON STOCK USD.1 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

300.000 1.000000 NHIH Local 43.516300 0.00 4.50 0.00 13,059.39
Base 43.516300 0.00 4.50 0.00 13,059.39

679580100 OLD DOMINION FREIGHT LINE COMMON STOCK USD.1 10 Sep 2012 MR BEAL &COMPANY USD/DTC 0.0313 Sep 2012

5,040.000 1.000000 NHHO Local 30.788400 0.00 126.00 0.00 155,299.54
Base 30.788400 0.00 126.00 0.00 155,299.54

679580100 Total

5,340.000 Local 0.00 130.50 0.00 168,358.93
Base 0.00 130.50 0.00 168,358.93

680033107 OLD NATIONAL BANCORP COMMON STOCK NPV 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,600.000 1.000000 NHIH Local 13.625600 0.00 24.00 0.00 21,824.96
Base 13.625600 0.00 24.00 0.00 21,824.96

680665205 OLIN CORP COMMON STOCK USD1. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

500.000 1.000000 NHIH Local 20.744900 0.00 7.50 0.00 10,379.95
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Base 20.744900 0.00 7.50 0.00 10,379.95

681904108 OMNICARE INC COMMON STOCK USD1. 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

52.000 1.000000 NHIB Local 31.860000 0.00 0.52 0.00 1,657.24
Base 31.860000 0.00 0.52 0.00 1,657.24

681919106 OMNICOM GROUP COMMON STOCK USD.1531 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

800.000 1.000000 NHIM Local 50.180000 0.00 0.00 0.00 40,144.00
Base 50.180000 0.00 0.00 0.00 40,144.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

200.000 1.000000 NHIM Local 50.180000 0.00 0.00 0.00 10,036.00
Base 50.180000 0.00 0.00 0.00 10,036.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

200.000 1.000000 NHIM Local 51.560000 0.00 0.00 0.00 10,312.00
Base 51.560000 0.00 0.00 0.00 10,312.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

800.000 1.000000 NHIM Local 51.560000 0.00 0.00 0.00 41,248.00
Base 51.560000 0.00 0.00 0.00 41,248.00

681919106 Total

2,000.000 Local 0.00 0.00 0.00 101,740.00
Base 0.00 0.00 0.00 101,740.00

682128103 OMNIVISION TECHNOLOGIES INC COMMON STOCK USD. 02 Jul 2012 KNIGHT EQUITY MARKETS L.P. USD/DTC 0.0206 Jul 2012

6,200.000 1.000000 NHDX Local 13.401400 0.00 124.00 0.00 83,212.68
Base 13.401400 0.00 124.00 0.00 83,212.68

03 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0309 Jul 2012

1,950.000 1.000000 NHDX Local 13.490000 0.00 58.50 0.00 26,364.00
Base 13.490000 0.00 58.50 0.00 26,364.00

06 Jul 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0211 Jul 2012

6,700.000 1.000000 NHDX Local 13.216400 0.00 134.00 0.00 88,683.88
Base 13.216400 0.00 134.00 0.00 88,683.88
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12 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0317 Jul 2012

650.000 1.000000 NHDX Local 12.191000 0.00 19.50 0.00 7,943.65
Base 12.191000 0.00 19.50 0.00 7,943.65

13 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0318 Jul 2012

5,400.000 1.000000 NHDX Local 12.293100 0.00 162.00 0.00 66,544.74
Base 12.293100 0.00 162.00 0.00 66,544.74

16 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0319 Jul 2012

4,450.000 1.000000 NHDX Local 12.228300 0.00 133.50 0.00 54,549.44
Base 12.228300 0.00 133.50 0.00 54,549.44

16 Jul 2012 WEEDEN + CO. USD/DTC 0.0119 Jul 2012

5,550.000 1.000000 NHDX Local 12.218900 0.00 55.50 0.00 67,870.40
Base 12.218900 0.00 55.50 0.00 67,870.40

17 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0320 Jul 2012

4,350.000 1.000000 NHDX Local 12.067000 0.00 130.50 0.00 52,621.95
Base 12.067000 0.00 130.50 0.00 52,621.95

23 Jul 2012 WEEDEN + CO. USD/DTC 0.0126 Jul 2012

3,200.000 1.000000 NHDX Local 12.220300 0.00 32.00 0.00 39,136.96
Base 12.220300 0.00 32.00 0.00 39,136.96

24 Jul 2012 WEEDEN + CO. USD/DTC 0.0127 Jul 2012

16,200.000 1.000000 NHDX Local 12.140200 0.00 162.00 0.00 196,833.24
Base 12.140200 0.00 162.00 0.00 196,833.24

27 Jul 2012 KNIGHT DIRECT LLC USD/DTC 0.0101 Aug 2012

7,700.000 1.000000 NHDX Local 13.573700 0.00 53.90 0.00 104,571.39
Base 13.573700 0.00 53.90 0.00 104,571.39

682128103 Total

62,350.000 Local 0.00 1,065.40 0.00 788,332.33
Base 0.00 1,065.40 0.00 788,332.33

682680103 ONEOK INC COMMON STOCK USD.0101 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

800.000 1.000000 NHIM Local 44.680000 0.00 0.00 0.00 35,744.00
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Base 44.680000 0.00 0.00 0.00 35,744.00

683757108 OPNET TECHNOLOGIES INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

300.000 1.000000 NHIH Local 30.527600 0.00 4.50 0.00 9,162.78
Base 30.527600 0.00 4.50 0.00 9,162.78

68554V108 ORASURE TECHNOLOGIES INC COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

900.000 1.000000 NHIH Local 11.266100 0.00 13.50 0.00 10,152.99
Base 11.266100 0.00 13.50 0.00 10,152.99

15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

900.000 1.000000 NHIH Local 10.073300 0.00 13.50 0.00 9,079.47
Base 10.073300 0.00 13.50 0.00 9,079.47

68554V108 Total

1,800.000 Local 0.00 27.00 0.00 19,232.46
Base 0.00 27.00 0.00 19,232.46

685564106 ORBITAL SCIENCES CORP COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

800.000 1.000000 NHIH Local 12.820000 0.00 12.00 0.00 10,268.00
Base 12.820000 0.00 12.00 0.00 10,268.00

689648103 OTTER TAIL CORP COMMON STOCK USD5. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

300.000 1.000000 NHIH Local 22.960000 0.00 4.50 0.00 6,892.50
Base 22.960000 0.00 4.50 0.00 6,892.50

690732102 OWENS + MINOR INC COMMON STOCK USD2. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 30.890000 0.00 6.00 0.00 12,362.00
Base 30.890000 0.00 6.00 0.00 12,362.00

691497309 OXFORD INDUSTRIES INC COMMON STOCK USD1. 14 Sep 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0419 Sep 2012

1,100.000 1.000000 NHHO Local 56.807000 0.00 38.50 0.00 62,526.20
Base 56.807000 0.00 38.50 0.00 62,526.20

17 Sep 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.04

1,179.000 1.000000 NHHO Local 56.970600 0.00 41.27 0.00 67,209.61
Base 56.970600 0.00 41.27 0.00 67,209.61
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17 Sep 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.04CANCEL

-1,179.000 1.000000 NHHO Local 56.970600 0.00 -41.27 0.00 -67,209.61
Base 56.970600 0.00 -41.27 0.00 -67,209.61

17 Sep 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0420 Sep 2012

1,180.000 1.000000 NHHO Local 56.970600 0.00 41.30 0.00 67,266.61
Base 56.970600 0.00 41.30 0.00 67,266.61

18 Sep 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0421 Sep 2012

2,140.000 1.000000 NHHO Local 57.848600 0.00 74.90 0.00 123,870.90
Base 57.848600 0.00 74.90 0.00 123,870.90

19 Sep 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0424 Sep 2012

1,340.000 1.000000 NHHO Local 58.880800 0.00 46.90 0.00 78,947.17
Base 58.880800 0.00 46.90 0.00 78,947.17

21 Sep 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0426 Sep 2012

1,870.000 1.000000 NHHO Local 58.567500 0.00 65.45 0.00 109,586.68
Base 58.567500 0.00 65.45 0.00 109,586.68

24 Sep 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0227 Sep 2012

1,880.000 1.000000 NHHO Local 58.573500 0.00 37.60 0.00 110,155.78
Base 58.573500 0.00 37.60 0.00 110,155.78

691497309 Total

9,510.000 Local 0.00 304.65 0.00 552,353.34
Base 0.00 304.65 0.00 552,353.34

69327R101 PDC ENERGY INC COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

600.000 1.000000 NHHZ Local 26.359500 0.00 9.00 0.00 15,824.70
Base 26.359500 0.00 9.00 0.00 15,824.70

69331C108 P G + E CORP COMMON STOCK NPV 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

400.000 1.000000 NHHY Local 43.793800 0.00 6.00 0.00 17,523.52
Base 43.793800 0.00 6.00 0.00 17,523.52

693320202 PHH CORP COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012
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1,000.000 1.000000 NHHZ Local 17.136000 0.00 15.00 0.00 17,151.00
Base 17.136000 0.00 15.00 0.00 17,151.00

693475105 PNC FINANCIAL SERVICES GROUP COMMON STOCK USD5. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

130.000 1.000000 NHHY Local 59.960000 0.00 1.95 0.00 7,796.75
Base 59.960000 0.00 1.95 0.00 7,796.75

693475105 PNC FINANCIAL SERVICES GROUP COMMON STOCK USD5. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

700.000 1.000000 NHDM Local 63.854300 0.00 10.50 0.00 44,708.51
Base 63.854300 0.00 10.50 0.00 44,708.51

693475105 Total

830.000 Local 0.00 12.45 0.00 52,505.26
Base 0.00 12.45 0.00 52,505.26

69349H107 PNM RESOURCES INC COMMON STOCK NPV 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

500.000 1.000000 NHIH Local 20.068000 0.00 7.50 0.00 10,041.50
Base 20.068000 0.00 7.50 0.00 10,041.50

693506107 PPG INDUSTRIES INC COMMON STOCK USD1. 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

500.000 1.000000 NHIM Local 109.460000 0.00 0.00 0.00 54,730.00
Base 109.460000 0.00 0.00 0.00 54,730.00

15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

500.000 1.000000 NHIM Local 109.311100 0.00 7.50 0.00 54,663.05
Base 109.311100 0.00 7.50 0.00 54,663.05

693506107 Total

1,000.000 Local 0.00 7.50 0.00 109,393.05
Base 0.00 7.50 0.00 109,393.05

69351T106 PPL CORPORATION COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

500.000 1.000000 NHHY Local 27.820000 0.00 7.50 0.00 13,917.50
Base 27.820000 0.00 7.50 0.00 13,917.50

693656100 PVH CORP COMMON STOCK USD1. 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

292.000 1.000000 NHIB Local 84.323200 0.00 2.92 0.00 24,625.29
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Base 84.323200 0.00 2.92 0.00 24,625.29

696429307 PALL CORP COMMON STOCK USD.1 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

900.000 1.000000 NHIM Local 54.667500 0.00 13.50 0.00 49,214.25
Base 54.667500 0.00 13.50 0.00 49,214.25

697435105 PALO ALTO NETWORKS INC COMMON STOCK USD. 28 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTCOPEN

1,700.000 1.000000 NHIM Local 61.567200 0.00 0.00 0.00 104,664.24
Base 61.567200 0.00 0.00 0.00 104,664.24

69840W108 PANERA BREAD COMPANY CLASS A COMMON STOCK USD. 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 157.490010 0.00 0.00 0.00 15,749.00
Base 157.490010 0.00 0.00 0.00 15,749.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

200.000 1.000000 NHIM Local 157.490010 0.00 0.00 0.00 31,498.00
Base 157.490010 0.00 0.00 0.00 31,498.00

69840W108 Total

300.000 Local 0.00 0.00 0.00 47,247.00
Base 0.00 0.00 0.00 47,247.00

699173209 PARAMETRIC TECHNOLOGY CORP COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

190.000 1.000000 NHIB Local 22.440000 0.00 1.90 0.00 4,265.50
Base 22.440000 0.00 1.90 0.00 4,265.50

699173209 PARAMETRIC TECHNOLOGY CORP COMMON STOCK USD.0112 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0217 Sep 2012

24,440.000 1.000000 NHDU Local 23.205300 0.00 488.80 0.00 567,626.33
Base 23.205300 0.00 488.80 0.00 567,626.33

699173209 Total

24,630.000 Local 0.00 490.70 0.00 571,891.83
Base 0.00 490.70 0.00 571,891.83

703395103 PATTERSON COS INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

400.000 1.000000 NHHY Local 34.599900 0.00 6.00 0.00 13,845.96
Base 34.599900 0.00 6.00 0.00 13,845.96
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703481101 PATTERSON UTI ENERGY INC COMMON STOCK USD.0113 Aug 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0216 Aug 2012

35,800.000 1.000000 NHDX Local 16.399700 0.00 716.00 0.00 587,825.26
Base 16.399700 0.00 716.00 0.00 587,825.26

703481101 PATTERSON UTI ENERGY INC COMMON STOCK USD.0119 Sep 2012 INSTINET USD/DTC 0.0124 Sep 2012

21,423.000 1.000000 NHEZ Local 17.106400 0.00 214.23 0.00 366,684.64
Base 17.106400 0.00 214.23 0.00 366,684.64

20 Sep 2012 INSTINET USD/DTC 0.0125 Sep 2012

26,977.000 1.000000 NHEZ Local 17.104900 0.00 269.77 0.00 461,708.66
Base 17.104900 0.00 269.77 0.00 461,708.66

21 Sep 2012 INSTINET USD/DTC 0.0126 Sep 2012

15,799.000 1.000000 NHEZ Local 17.290900 0.00 157.99 0.00 273,336.92
Base 17.290900 0.00 157.99 0.00 273,336.92

24 Sep 2012 INSTINET USD/DTC 0.0127 Sep 2012

17,390.000 1.000000 NHEZ Local 17.308800 0.00 173.90 0.00 301,173.93
Base 17.308800 0.00 173.90 0.00 301,173.93

25 Sep 2012 INSTINET USD/DTC 0.0128 Sep 2012

9,493.000 1.000000 NHEZ Local 16.825400 0.00 94.93 0.00 159,818.45
Base 16.825400 0.00 94.93 0.00 159,818.45

25 Sep 2012 BOE SECURITIES INC/BROADCORT CAP CO USD/DTC 0.0228 Sep 2012

11,906.000 1.000000 NHEZ Local 16.429600 0.00 238.12 0.00 195,848.94
Base 16.429600 0.00 238.12 0.00 195,848.94

703481101 Total

138,788.000 Local 0.00 1,864.94 0.00 2,346,396.80
Base 0.00 1,864.94 0.00 2,346,396.80

704326107 PAYCHEX INC COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,400.000 1.000000 NHIM Local 32.690000 0.00 0.00 0.00 45,766.00
Base 32.690000 0.00 0.00 0.00 45,766.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

800.000 1.000000 NHIM Local 32.690000 0.00 0.00 0.00 26,152.00
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Base 32.690000 0.00 0.00 0.00 26,152.00

704326107 Total

2,200.000 Local 0.00 0.00 0.00 71,918.00
Base 0.00 0.00 0.00 71,918.00

704549104 PEABODY ENERGY CORP COMMON STOCK USD.0115 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

1,000.000 1.000000 NHDM Local 21.806000 0.00 15.00 0.00 21,821.00
Base 21.806000 0.00 15.00 0.00 21,821.00

70509V100 PEBBLEBROOK HOTEL TRUST REIT USD.01 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

700.000 1.000000 NHIH Local 23.132500 0.00 10.50 0.00 16,203.25
Base 23.132500 0.00 10.50 0.00 16,203.25

70509V100 PEBBLEBROOK HOTEL TRUST REIT USD.01 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

2,100.000 1.000000 NHHZ Local 23.771400 0.00 31.50 0.00 49,951.44
Base 23.771400 0.00 31.50 0.00 49,951.44

70509V100 Total

2,800.000 Local 0.00 42.00 0.00 66,154.69
Base 0.00 42.00 0.00 66,154.69

705573103 PEGASYSTEMS INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

300.000 1.000000 NHIH Local 32.327200 0.00 4.50 0.00 9,702.66
Base 32.327200 0.00 4.50 0.00 9,702.66

708062104 PENNANTPARK INVESTMENT CORP COMMON STOCK USD. 02 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC13 Jul 2012

843.355 1.000000 NHHZ Local 10.519982 0.00 0.00 0.00 8,872.08
Base 10.519982 0.00 0.00 0.00 8,872.08

708062104 PENNANTPARK INVESTMENT CORP COMMON STOCK USD. 02 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC13 Jul 2012

270.685 1.000000 NHIH Local 10.519977 0.00 0.00 0.00 2,847.60
Base 10.519977 0.00 0.00 0.00 2,847.60

708062104 Total

1,114.040 Local 0.00 0.00 0.00 11,719.68
Base 0.00 0.00 0.00 11,719.68
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70931T103 PENNYMAC MORTGAGE INVESTMENT REIT USD.01 31 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

3,200.000 1.000000 NHIH Local 21.532200 0.00 0.00 0.00 68,903.04
Base 21.532200 0.00 0.00 0.00 68,903.04

70931T103 PENNYMAC MORTGAGE INVESTMENT REIT USD.01 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

10,200.000 1.000000 NHHZ Local 21.984300 0.00 153.00 0.00 224,392.86
Base 21.984300 0.00 153.00 0.00 224,392.86

70931T103 Total

13,400.000 Local 0.00 153.00 0.00 293,295.90
Base 0.00 153.00 0.00 293,295.90

70959W103 PENSKE AUTOMOTIVE GROUP INC COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

700.000 1.000000 NHHZ Local 24.105700 0.00 10.50 0.00 16,884.49
Base 24.105700 0.00 10.50 0.00 16,884.49

713448108 PEPSICO INC COMMON STOCK USD. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

300.000 1.000000 NHDM Local 72.613300 0.00 4.50 0.00 21,788.49
Base 72.613300 0.00 4.50 0.00 21,788.49

26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

800.000 1.000000 NHDM Local 70.835000 0.00 12.00 0.00 56,680.00
Base 70.835000 0.00 12.00 0.00 56,680.00

713448108 Total

1,100.000 Local 0.00 16.50 0.00 78,468.49
Base 0.00 16.50 0.00 78,468.49

71366R703 PEREGRINE SEMICONDUCTOR CORP COMMON STOCK 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,100.000 1.000000 NHIH Local 16.633400 0.00 16.50 0.00 18,313.24
Base 16.633400 0.00 16.50 0.00 18,313.24

71376C100 PERFUMANIA HOLDINGS INC COMMON STOCK USD.0105 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Jul 2012

1,100.000 1.000000 NHIH Local 8.593200 0.00 11.00 0.00 9,463.52
Base 8.593200 0.00 11.00 0.00 9,463.52

71426V108 PERNIX THERAPEUTICS HOLDINGS COMMON STOCK USD.0105 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0110 Jul 2012
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1,200.000 1.000000 NHIH Local 8.789000 0.00 12.00 0.00 10,558.80
Base 8.789000 0.00 12.00 0.00 10,558.80

714290103 PERRIGO CO COMMON STOCK NPV 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

300.000 1.000000 NHDZ Local 115.763300 0.00 6.00 0.00 34,734.99
Base 115.763300 0.00 6.00 0.00 34,734.99

714290103 PERRIGO CO COMMON STOCK NPV 02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

500.000 1.000000 NHIM Local 113.727200 0.00 6.75 0.00 56,870.35
Base 113.727200 0.00 6.75 0.00 56,870.35

714290103 Total

800.000 Local 0.00 12.75 0.00 91,605.34
Base 0.00 12.75 0.00 91,605.34

716768106 PETSMART INC COMMON STOCK USD. 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

67.000 1.000000 NHIB Local 67.690000 0.00 0.67 0.00 4,535.90
Base 67.690000 0.00 0.67 0.00 4,535.90

716768106 PETSMART INC COMMON STOCK USD. 14 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0217 Aug 2012

1,800.000 1.000000 NHEY Local 68.155900 0.00 36.00 0.00 122,716.62
Base 68.155900 0.00 36.00 0.00 122,716.62

716768106 PETSMART INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

700.000 1.000000 NHIM Local 67.458600 0.00 10.50 0.00 47,231.52
Base 67.458600 0.00 10.50 0.00 47,231.52

716768106 Total

2,567.000 Local 0.00 47.17 0.00 174,484.04
Base 0.00 47.17 0.00 174,484.04

717081103 PFIZER INC COMMON STOCK USD.0509 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

1,900.000 1.000000 NHHY Local 22.530000 0.00 28.50 0.00 42,835.50
Base 22.530000 0.00 28.50 0.00 42,835.50

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

900.000 1.000000 NHHY Local 23.750000 0.00 13.50 0.00 21,388.50
Base 23.750000 0.00 13.50 0.00 21,388.50
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717081103 PFIZER INC COMMON STOCK USD.0526 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

4,900.000 1.000000 NHDM Local 24.905700 0.00 73.50 0.00 122,111.43
Base 24.905700 0.00 73.50 0.00 122,111.43

717081103 Total

7,700.000 Local 0.00 115.50 0.00 186,335.43
Base 0.00 115.50 0.00 186,335.43

718546104 PHILLIPS 66 COMMON STOCK 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

400.000 1.000000 NHHY Local 41.410000 0.00 6.00 0.00 16,570.00
Base 41.410000 0.00 6.00 0.00 16,570.00

71902E604 PHOENIX COMPANIES INC COMMON STOCK USD.0113 Aug 2012 REVERSE SPLIT NON CASH USD/DTC13 Aug 2012

3,359.000 1.000000 NHHZ Local 34.876016 0.00 0.00 0.00 117,148.54
Base 34.876016 0.00 0.00 0.00 117,148.54

71902E604 PHOENIX COMPANIES INC COMMON STOCK USD.0113 Aug 2012 REVERSE SPLIT NON CASH USD/DTC13 Aug 2012

960.000 1.000000 NHIH Local 35.870750 0.00 0.00 0.00 34,435.92
Base 35.870750 0.00 0.00 0.00 34,435.92

71902E604 Total

4,319.000 Local 0.00 0.00 0.00 151,584.46
Base 0.00 0.00 0.00 151,584.46

719358301 PHOTOMEDEX INC COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,200.000 1.000000 NHHZ Local 13.585000 0.00 18.00 0.00 16,320.00
Base 13.585000 0.00 18.00 0.00 16,320.00

720279108 PIER 1 IMPORTS INC COMMON STOCK USD. 30 Aug 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0405 Sep 2012

7,870.000 1.000000 NHHO Local 18.460100 0.00 275.45 0.00 145,556.44
Base 18.460100 0.00 275.45 0.00 145,556.44

31 Aug 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0406 Sep 2012

6,620.000 1.000000 NHHO Local 18.495200 0.00 231.70 0.00 122,669.92
Base 18.495200 0.00 231.70 0.00 122,669.92

06 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0311 Sep 2012
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7,050.000 1.000000 NHHO Local 19.366800 0.00 176.25 0.00 136,712.19
Base 19.366800 0.00 176.25 0.00 136,712.19

13 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0318 Sep 2012

7,210.000 1.000000 NHHO Local 19.510300 0.00 180.25 0.00 140,849.51
Base 19.510300 0.00 180.25 0.00 140,849.51

720279108 Total

28,750.000 Local 0.00 863.65 0.00 545,788.06
Base 0.00 863.65 0.00 545,788.06

72346Q104 PINNACLE FINANCIAL PARTNERS COMMON STOCK USD1. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

500.000 1.000000 NHIH Local 19.379200 0.00 7.50 0.00 9,697.10
Base 19.379200 0.00 7.50 0.00 9,697.10

723787107 PIONEER NATURAL RESOURCES CO COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

600.000 1.000000 NHIM Local 92.045000 0.00 8.10 0.00 55,235.10
Base 92.045000 0.00 8.10 0.00 55,235.10

729251108 PLUM CREEK TIMBER CO REIT USD.01 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,100.000 1.000000 NHIM Local 40.224800 0.00 16.50 0.00 44,263.78
Base 40.224800 0.00 16.50 0.00 44,263.78

731068102 POLARIS INDUSTRIES INC COMMON STOCK USD.0128 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTCOPEN

200.000 1.000000 NHIM Local 80.867200 0.00 0.00 0.00 16,173.44
Base 80.867200 0.00 0.00 0.00 16,173.44

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

400.000 1.000000 NHIM Local 80.870000 0.00 0.00 0.00 32,348.00
Base 80.870000 0.00 0.00 0.00 32,348.00

731068102 Total

600.000 Local 0.00 0.00 0.00 48,521.44
Base 0.00 0.00 0.00 48,521.44

73179V103 POLYPORE INTERNATIONAL INC COMMON STOCK USD.0111 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0416 Jul 2012

64,600.000 1.000000 NHDZ Local 38.123300 0.00 2,584.00 0.00 2,465,349.18
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Base 38.123300 0.00 2,584.00 0.00 2,465,349.18

27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

700.000 1.000000 NHDZ Local 35.711600 0.00 14.00 0.00 25,012.12
Base 35.711600 0.00 14.00 0.00 25,012.12

73179V103 Total

65,300.000 Local 0.00 2,598.00 0.00 2,490,361.30
Base 0.00 2,598.00 0.00 2,490,361.30

736508847 PORTLAND GENERAL ELECTRIC CO COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

600.000 1.000000 NHHZ Local 27.222500 0.00 9.00 0.00 16,342.50
Base 27.222500 0.00 9.00 0.00 16,342.50

737630103 POTLATCH CORP REIT USD1. 05 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Jul 2012

300.000 1.000000 NHIH Local 33.602900 0.00 4.50 0.00 10,085.37
Base 33.602900 0.00 4.50 0.00 10,085.37

74005P104 PRAXAIR INC COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

347.000 1.000000 NHDM Local 104.314100 0.00 5.21 0.00 36,202.20
Base 104.314100 0.00 5.21 0.00 36,202.20

74144T108 T ROWE PRICE GROUP INC COMMON STOCK USD.2 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

500.000 1.000000 NHDZ Local 60.405000 0.00 10.00 0.00 30,212.50
Base 60.405000 0.00 10.00 0.00 30,212.50

74144T108 T ROWE PRICE GROUP INC COMMON STOCK USD.2 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

700.000 1.000000 NHIM Local 61.510900 0.00 10.50 0.00 43,068.13
Base 61.510900 0.00 10.50 0.00 43,068.13

74144T108 T ROWE PRICE GROUP INC COMMON STOCK USD.2 26 Sep 2012 BNY CONVERGEX LJR USD/DTC 0.05OPEN

10,427.000 1.000000 NHIB Local 62.681700 0.00 521.35 0.00 654,103.44
Base 62.681700 0.00 521.35 0.00 654,103.44

74144T108 Total

11,627.000 Local 0.00 541.85 0.00 727,384.07
Base 0.00 541.85 0.00 727,384.07
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741503403 PRICELINE.COM INC COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

74.000 1.000000 NHDM Local 620.860000 0.00 1.11 0.00 45,944.75
Base 620.860000 0.00 1.11 0.00 45,944.75

741511109 PRICESMART INC COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

100.000 1.000000 NHIH Local 67.010000 0.00 1.50 0.00 6,702.50
Base 67.010000 0.00 1.50 0.00 6,702.50

742718109 PROCTER + GAMBLE CO/THE COMMON STOCK 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

600.000 1.000000 NHHY Local 61.529900 0.00 9.00 0.00 36,926.94
Base 61.529900 0.00 9.00 0.00 36,926.94

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

300.000 1.000000 NHHY Local 66.680000 0.00 4.50 0.00 20,008.50
Base 66.680000 0.00 4.50 0.00 20,008.50

742718109 PROCTER + GAMBLE CO/THE COMMON STOCK 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

3,200.000 1.000000 NHDM Local 69.589600 0.00 48.00 0.00 222,734.72
Base 69.589600 0.00 48.00 0.00 222,734.72

742718109 Total

4,100.000 Local 0.00 61.50 0.00 279,670.16
Base 0.00 61.50 0.00 279,670.16

743312100 PROGRESS SOFTWARE CORP COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

500.000 1.000000 NHIH Local 20.579400 0.00 7.50 0.00 10,297.20
Base 20.579400 0.00 7.50 0.00 10,297.20

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

4,600.000 1.000000 NHIH Local 11.077600 0.00 0.00 0.00 50,956.96
Base 11.077600 0.00 0.00 0.00 50,956.96

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 24 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC31 Jul 2012

24.726 1.000000 NHHZ Local 11.109358 0.00 0.00 0.00 274.69
Base 11.109358 0.00 0.00 0.00 274.69

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 24 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC31 Jul 2012
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2.486 1.000000 NHIH Local 11.110217 0.00 0.00 0.00 27.62
Base 11.110217 0.00 0.00 0.00 27.62

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 24 Aug 2012 AUTREPAT-STK/$ DIV USD/DTC31 Aug 2012

50.756 1.000000 NHHZ Local 11.465048 0.00 0.00 0.00 581.92
Base 11.465048 0.00 0.00 0.00 581.92

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 24 Aug 2012 AUTREPAT-STK/$ DIV USD/DTC31 Aug 2012

23.690 1.000000 NHIH Local 11.465175 0.00 0.00 0.00 271.61
Base 11.465175 0.00 0.00 0.00 271.61

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

15,300.000 1.000000 NHHZ Local 11.555900 0.00 229.50 0.00 177,034.77
Base 11.555900 0.00 229.50 0.00 177,034.77

21 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC26 Sep 2012

13.607 1.000000 NHHZ Local 11.790255 0.00 0.00 0.00 160.43
Base 11.790255 0.00 0.00 0.00 160.43

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 21 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC26 Sep 2012

4.283 1.000000 NHIH Local 11.790800 0.00 0.00 0.00 50.50
Base 11.790800 0.00 0.00 0.00 50.50

74348T102 Total

20,019.548 Local 0.00 229.50 0.00 229,358.50
Base 0.00 229.50 0.00 229,358.50

743606105 PROSPERITY BANCSHARES INC COMMON STOCK USD1. 17 Jul 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0420 Jul 2012

850.000 1.000000 NHHO Local 41.276000 0.00 34.00 0.00 35,118.60
Base 41.276000 0.00 34.00 0.00 35,118.60

743606105 PROSPERITY BANCSHARES INC COMMON STOCK USD1. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

400.000 1.000000 NHHZ Local 41.157500 0.00 6.00 0.00 16,469.00
Base 41.157500 0.00 6.00 0.00 16,469.00

743606105 Total

1,250.000 Local 0.00 40.00 0.00 51,587.60
Base 0.00 40.00 0.00 51,587.60
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744320102 PRUDENTIAL FINANCIAL INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 47.170000 0.00 4.50 0.00 14,155.50
Base 47.170000 0.00 4.50 0.00 14,155.50

744573106 PUBLIC SERVICE ENTERPRISE GP COMMON STOCK NPV 02 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0106 Jul 2012

5,600.000 1.000000 NHDF Local 32.450800 0.00 39.20 0.00 181,763.68
Base 32.450800 0.00 39.20 0.00 181,763.68

03 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0109 Jul 2012

5,700.000 1.000000 NHDF Local 32.446100 0.00 39.90 0.00 184,982.67
Base 32.446100 0.00 39.90 0.00 184,982.67

05 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Jul 2012

7,700.000 1.000000 NHDF Local 32.383500 0.00 53.90 0.00 249,406.85
Base 32.383500 0.00 53.90 0.00 249,406.85

744573106 PUBLIC SERVICE ENTERPRISE GP COMMON STOCK NPV 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

500.000 1.000000 NHHY Local 31.881000 0.00 7.50 0.00 15,948.00
Base 31.881000 0.00 7.50 0.00 15,948.00

744573106 Total

19,500.000 Local 0.00 140.50 0.00 632,101.20
Base 0.00 140.50 0.00 632,101.20

74460D109 PUBLIC STORAGE REIT USD.1 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

317.000 1.000000 NHDM Local 140.253100 0.00 4.76 0.00 44,464.99
Base 140.253100 0.00 4.76 0.00 44,464.99

74499P925 STERLING CAPITAL PARTNERS III LTD PARTNERSHIP 10 Jul 2012 CAPITAL CALL USD/OTH

956,425.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 956,425.00
Base 1.000000 0.00 0.00 0.00 956,425.00

11 Jul 2012 CAPITAL CALL USD/OTH

178,732.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 178,732.00
Base 1.000000 0.00 0.00 0.00 178,732.00

11 Jul 2012 CAPITAL CALL USD/OTHCANCEL
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-178,732.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -178,732.00
Base 1.000000 0.00 0.00 0.00 -178,732.00

74499P925 Total

956,425.000 Local 0.00 0.00 0.00 956,425.00
Base 0.00 0.00 0.00 956,425.00

74727D306 QAD INC A COMMON STOCK 16 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC16 Jul 2012

5.733 1.000000 NHIH Local 13.940345 0.00 0.00 0.00 79.92
Base 13.940345 0.00 0.00 0.00 79.92

74733V100 QEP RESOURCES INC COMMON STOCK USD.0124 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

1,100.000 1.000000 NHDM Local 28.280000 0.00 16.50 0.00 31,124.50
Base 28.280000 0.00 16.50 0.00 31,124.50

747525103 QUALCOMM INC COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

800.000 1.000000 NHDM Local 62.317500 0.00 12.00 0.00 49,866.00
Base 62.317500 0.00 12.00 0.00 49,866.00

74762E102 QUANTA SERVICES INC COMMON STOCK USD. 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

143.000 1.000000 NHIB Local 24.580000 0.00 1.43 0.00 3,516.37
Base 24.580000 0.00 1.43 0.00 3,516.37

747906204 QUANTUM CORP COMMON STOCK USD.0105 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Jul 2012

4,700.000 1.000000 NHIH Local 2.162400 0.00 47.00 0.00 10,210.28
Base 2.162400 0.00 47.00 0.00 10,210.28

74835Y101 QUESTCOR PHARMACEUTICALS COMMON STOCK NPV 11 Jul 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0416 Jul 2012

2,260.000 1.000000 NHHO Local 44.577900 0.00 90.40 0.00 100,836.45
Base 44.577900 0.00 90.40 0.00 100,836.45

07 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0310 Aug 2012

1,760.000 1.000000 NHHO Local 39.313500 0.00 52.80 0.00 69,244.56
Base 39.313500 0.00 52.80 0.00 69,244.56
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74835Y101 Total

4,020.000 Local 0.00 143.20 0.00 170,081.01
Base 0.00 143.20 0.00 170,081.01

74837P108 QUICKLOGIC CORP COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

7,000.000 1.000000 NHHZ Local 2.464900 0.00 105.00 0.00 17,359.30
Base 2.464900 0.00 105.00 0.00 17,359.30

74965L101 RLJ LODGING TRUST REIT 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

900.000 1.000000 NHHZ Local 17.667800 0.00 13.50 0.00 15,914.52
Base 17.667800 0.00 13.50 0.00 15,914.52

749660106 RPC INC COMMON STOCK USD.1 02 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0206 Jul 2012

6,995.000 1.000000 NHEZ Local 11.793200 0.00 139.90 0.00 82,633.33
Base 11.793200 0.00 139.90 0.00 82,633.33

05 Jul 2012 LIQUIDNETINC USD/DTC 0.0210 Jul 2012

1,394.000 1.000000 NHEZ Local 11.840000 0.00 27.88 0.00 16,532.84
Base 11.840000 0.00 27.88 0.00 16,532.84

05 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0410 Jul 2012

5,896.000 1.000000 NHEZ Local 11.819300 0.00 235.84 0.00 69,922.43
Base 11.819300 0.00 235.84 0.00 69,922.43

06 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0311 Jul 2012

4,467.000 1.000000 NHEZ Local 11.621700 0.00 134.01 0.00 52,048.14
Base 11.621700 0.00 134.01 0.00 52,048.14

09 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0412 Jul 2012

2,812.000 1.000000 NHEZ Local 12.072000 0.00 112.48 0.00 34,058.94
Base 12.072000 0.00 112.48 0.00 34,058.94

749660106 RPC INC COMMON STOCK USD.1 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

1,300.000 1.000000 NHHY Local 12.170000 0.00 19.50 0.00 15,840.50
Base 12.170000 0.00 19.50 0.00 15,840.50

749660106 RPC INC COMMON STOCK USD.1 10 Jul 2012 LIQUIDNETINC USD/DTC 0.0213 Jul 2012
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1,676.000 1.000000 NHEZ Local 11.948400 0.00 33.52 0.00 20,059.04
Base 11.948400 0.00 33.52 0.00 20,059.04

10 Jul 2012 KNIGHT EQUITY MARKETS L.P. USD/DTC 0.0313 Jul 2012

2,325.000 1.000000 NHEZ Local 11.921000 0.00 69.75 0.00 27,786.08
Base 11.921000 0.00 69.75 0.00 27,786.08

10 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0413 Jul 2012

2,794.000 1.000000 NHEZ Local 12.047800 0.00 111.76 0.00 33,773.31
Base 12.047800 0.00 111.76 0.00 33,773.31

11 Jul 2012 LIQUIDNETINC USD/DTC 0.0216 Jul 2012

2,123.000 1.000000 NHEZ Local 11.670100 0.00 42.46 0.00 24,818.08
Base 11.670100 0.00 42.46 0.00 24,818.08

11 Jul 2012 KNIGHT EQUITY MARKETS L.P. USD/DTC 0.0316 Jul 2012

4,135.000 1.000000 NHEZ Local 11.597500 0.00 124.05 0.00 48,079.71
Base 11.597500 0.00 124.05 0.00 48,079.71

12 Jul 2012 KNIGHT EQUITY MARKETS L.P. USD/DTC 0.0317 Jul 2012

1,004.000 1.000000 NHEZ Local 11.100000 0.00 30.12 0.00 11,174.52
Base 11.100000 0.00 30.12 0.00 11,174.52

12 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0317 Jul 2012

3,724.000 1.000000 NHEZ Local 11.186300 0.00 111.72 0.00 41,769.50
Base 11.186300 0.00 111.72 0.00 41,769.50

13 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0418 Jul 2012

555.000 1.000000 NHEZ Local 11.542700 0.00 22.20 0.00 6,428.40
Base 11.542700 0.00 22.20 0.00 6,428.40

13 Jul 2012 LIQUIDNETINC USD/DTC 0.0218 Jul 2012

1,800.000 1.000000 NHEZ Local 11.577600 0.00 36.00 0.00 20,875.68
Base 11.577600 0.00 36.00 0.00 20,875.68

16 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0419 Jul 2012

1,115.000 1.000000 NHEZ Local 11.331300 0.00 44.60 0.00 12,679.00
Base 11.331300 0.00 44.60 0.00 12,679.00
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16 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0219 Jul 2012

1,673.000 1.000000 NHEZ Local 11.348000 0.00 33.46 0.00 19,018.66
Base 11.348000 0.00 33.46 0.00 19,018.66

16 Jul 2012 LIQUIDNETINC USD/DTC 0.0219 Jul 2012

557.000 1.000000 NHEZ Local 11.368200 0.00 11.14 0.00 6,343.23
Base 11.368200 0.00 11.14 0.00 6,343.23

17 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0220 Jul 2012

3,346.000 1.000000 NHEZ Local 11.590200 0.00 66.92 0.00 38,847.73
Base 11.590200 0.00 66.92 0.00 38,847.73

18 Jul 2012 LIQUIDNETINC USD/DTC 0.0223 Jul 2012

179.000 1.000000 NHEZ Local 12.064800 0.00 3.58 0.00 2,163.18
Base 12.064800 0.00 3.58 0.00 2,163.18

18 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0223 Jul 2012

4,164.000 1.000000 NHEZ Local 12.176900 0.00 83.28 0.00 50,787.89
Base 12.176900 0.00 83.28 0.00 50,787.89

19 Jul 2012 LIQUIDNETINC USD/DTC 0.0224 Jul 2012

1,041.000 1.000000 NHEZ Local 12.293600 0.00 20.82 0.00 12,818.46
Base 12.293600 0.00 20.82 0.00 12,818.46

19 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0224 Jul 2012

4,557.000 1.000000 NHEZ Local 12.329400 0.00 91.14 0.00 56,276.22
Base 12.329400 0.00 91.14 0.00 56,276.22

20 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0425 Jul 2012

2,452.000 1.000000 NHEZ Local 12.431700 0.00 98.08 0.00 30,580.61
Base 12.431700 0.00 98.08 0.00 30,580.61

749660106 Total

62,084.000 Local 0.00 1,704.21 0.00 735,315.48
Base 0.00 1,704.21 0.00 735,315.48

74972G103 RPX CORP COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,200.000 1.000000 NHHZ Local 14.098800 0.00 18.00 0.00 16,936.56
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Base 14.098800 0.00 18.00 0.00 16,936.56

750086100 RACKSPACE HOSTING INC COMMON STOCK USD. 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

155.000 1.000000 NHIB Local 49.330000 0.00 1.55 0.00 7,647.70
Base 49.330000 0.00 1.55 0.00 7,647.70

750086100 RACKSPACE HOSTING INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

900.000 1.000000 NHIM Local 53.855700 0.00 13.50 0.00 48,483.63
Base 53.855700 0.00 13.50 0.00 48,483.63

750086100 Total

1,055.000 Local 0.00 15.05 0.00 56,131.33
Base 0.00 15.05 0.00 56,131.33

750753402 RAILAMERICA INC COMMON STOCK USD.0102 Jul 2012 STEPHENS,INC. USD/DTC 0.0206 Jul 2012

2,500.000 1.000000 NHHO Local 24.318800 0.00 50.00 0.00 60,847.00
Base 24.318800 0.00 50.00 0.00 60,847.00

13 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0418 Jul 2012

1,320.000 1.000000 NHHO Local 25.429200 0.00 52.80 0.00 33,619.34
Base 25.429200 0.00 52.80 0.00 33,619.34

750753402 Total

3,820.000 Local 0.00 102.80 0.00 94,466.34
Base 0.00 102.80 0.00 94,466.34

75281A109 RANGE RESOURCES CORP COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

1,800.000 1.000000 NHDZ Local 61.994200 0.00 36.00 0.00 111,625.56
Base 61.994200 0.00 36.00 0.00 111,625.56

75281A109 RANGE RESOURCES CORP COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

600.000 1.000000 NHIM Local 62.600000 0.00 0.00 0.00 37,560.00
Base 62.600000 0.00 0.00 0.00 37,560.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

500.000 1.000000 NHIM Local 62.600000 0.00 0.00 0.00 31,300.00
Base 62.600000 0.00 0.00 0.00 31,300.00
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75281A109 RANGE RESOURCES CORP COMMON STOCK USD.0115 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHDM Local 66.859300 0.00 6.00 0.00 26,749.72
Base 66.859300 0.00 6.00 0.00 26,749.72

75281A109 Total

3,300.000 Local 0.00 42.00 0.00 207,235.28
Base 0.00 42.00 0.00 207,235.28

754212108 RAVEN INDUSTRIES INC COMMON STOCK USD1. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

100.000 1.000000 NHIH Local 72.791400 0.00 1.50 0.00 7,280.64
Base 72.791400 0.00 1.50 0.00 7,280.64

755111507 RAYTHEON COMPANY COMMON STOCK USD.0123 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

280.000 1.000000 NHHY Local 55.480000 0.00 4.20 0.00 15,538.60
Base 55.480000 0.00 4.20 0.00 15,538.60

75606N109 REALPAGE INC COMMON STOCK USD. 06 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0209 Aug 2012

17,016.000 1.000000 NHDZ Local 24.430900 0.00 340.32 0.00 416,056.51
Base 24.430900 0.00 340.32 0.00 416,056.51

07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0210 Aug 2012

4,867.000 1.000000 NHDZ Local 24.557600 0.00 97.34 0.00 119,619.18
Base 24.557600 0.00 97.34 0.00 119,619.18

08 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0213 Aug 2012

5,339.000 1.000000 NHDZ Local 24.801600 0.00 106.78 0.00 132,522.52
Base 24.801600 0.00 106.78 0.00 132,522.52

08 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0413 Aug 2012

2,866.000 1.000000 NHDZ Local 24.827300 0.00 114.64 0.00 71,269.68
Base 24.827300 0.00 114.64 0.00 71,269.68

09 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0214 Aug 2012

1,001.000 1.000000 NHDZ Local 25.002300 0.00 20.02 0.00 25,047.32
Base 25.002300 0.00 20.02 0.00 25,047.32

09 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0414 Aug 2012
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15,483.000 1.000000 NHDZ Local 25.000000 0.00 619.32 0.00 387,694.32
Base 25.000000 0.00 619.32 0.00 387,694.32

14 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0417 Aug 2012

6,004.000 1.000000 NHDZ Local 25.234800 0.00 240.16 0.00 151,749.90
Base 25.234800 0.00 240.16 0.00 151,749.90

14 Aug 2012 LIQUIDNETINC USD/DTC 0.0217 Aug 2012

15,076.000 1.000000 NHDZ Local 25.135000 0.00 301.52 0.00 379,236.78
Base 25.135000 0.00 301.52 0.00 379,236.78

17 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0222 Aug 2012

3,094.000 1.000000 NHDZ Local 25.759800 0.00 61.88 0.00 79,762.70
Base 25.759800 0.00 61.88 0.00 79,762.70

17 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0422 Aug 2012

1,441.000 1.000000 NHDZ Local 25.800000 0.00 57.64 0.00 37,235.44
Base 25.800000 0.00 57.64 0.00 37,235.44

20 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0223 Aug 2012

8,403.000 1.000000 NHDZ Local 25.724100 0.00 168.06 0.00 216,327.67
Base 25.724100 0.00 168.06 0.00 216,327.67

20 Aug 2012 LIQUIDNETINC USD/DTC 0.0223 Aug 2012

1,334.000 1.000000 NHDZ Local 25.750000 0.00 26.68 0.00 34,377.18
Base 25.750000 0.00 26.68 0.00 34,377.18

21 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0224 Aug 2012

6,916.000 1.000000 NHDZ Local 25.408200 0.00 138.32 0.00 175,861.43
Base 25.408200 0.00 138.32 0.00 175,861.43

21 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0424 Aug 2012

1,935.000 1.000000 NHDZ Local 25.500000 0.00 77.40 0.00 49,419.90
Base 25.500000 0.00 77.40 0.00 49,419.90

22 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0227 Aug 2012

4,029.000 1.000000 NHDZ Local 25.342100 0.00 80.58 0.00 102,183.90
Base 25.342100 0.00 80.58 0.00 102,183.90
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23 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0228 Aug 2012

2,473.000 1.000000 NHDZ Local 25.407500 0.00 49.46 0.00 62,882.21
Base 25.407500 0.00 49.46 0.00 62,882.21

24 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0229 Aug 2012

149.000 1.000000 NHDZ Local 25.410800 0.00 2.98 0.00 3,789.19
Base 25.410800 0.00 2.98 0.00 3,789.19

28 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0231 Aug 2012

2,516.000 1.000000 NHDZ Local 25.500000 0.00 50.32 0.00 64,208.32
Base 25.500000 0.00 50.32 0.00 64,208.32

28 Aug 2012 WUNDERLICH SECURITIES INC. USD/DTC 0.0431 Aug 2012

11,457.000 1.000000 NHDZ Local 25.411400 0.00 458.28 0.00 291,596.69
Base 25.411400 0.00 458.28 0.00 291,596.69

29 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0204 Sep 2012

67,001.000 1.000000 NHDZ Local 25.465600 0.00 1,340.02 0.00 1,707,560.69
Base 25.465600 0.00 1,340.02 0.00 1,707,560.69

75606N109 Total

178,400.000 Local 0.00 4,351.72 0.00 4,508,401.53
Base 0.00 4,351.72 0.00 4,508,401.53

756577102 RED HAT INC COMMON STOCK USD. 02 Aug 2012 EXTERNAL SWAP USD/DTC07 Aug 2012

1,100.000 1.000000 NHIM Local 53.010000 0.00 0.00 0.00 58,311.00
Base 53.010000 0.00 0.00 0.00 58,311.00

756577102 RED HAT INC COMMON STOCK USD. 14 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0217 Aug 2012

2,200.000 1.000000 NHEY Local 55.452800 0.00 44.00 0.00 122,040.16
Base 55.452800 0.00 44.00 0.00 122,040.16

756577102 Total

3,300.000 Local 0.00 44.00 0.00 180,351.16
Base 0.00 44.00 0.00 180,351.16

75886F107 REGENERON PHARMACEUTICALS COMMON STOCK USD. 02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012
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400.000 1.000000 NHIM Local 135.205000 0.00 5.40 0.00 54,087.40
Base 135.205000 0.00 5.40 0.00 54,087.40

759509102 RELIANCE STEEL + ALUMINUM COMMON STOCK NPV 07 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0112 Sep 2012

700.000 1.000000 NHDF Local 54.282500 0.00 4.90 0.00 38,002.65
Base 54.282500 0.00 4.90 0.00 38,002.65

10 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0113 Sep 2012

1,800.000 1.000000 NHDF Local 54.752100 0.00 12.60 0.00 98,566.38
Base 54.752100 0.00 12.60 0.00 98,566.38

11 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0114 Sep 2012

800.000 1.000000 NHDF Local 55.570300 0.00 5.60 0.00 44,461.84
Base 55.570300 0.00 5.60 0.00 44,461.84

11 Sep 2012 LIQUIDNETINC USD/DTC 0.0214 Sep 2012

3,400.000 1.000000 NHDF Local 55.260000 0.00 51.00 0.00 187,935.00
Base 55.260000 0.00 51.00 0.00 187,935.00

12 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0117 Sep 2012

300.000 1.000000 NHDF Local 55.524900 0.00 2.10 0.00 16,659.57
Base 55.524900 0.00 2.10 0.00 16,659.57

13 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0118 Sep 2012

500.000 1.000000 NHDF Local 55.742600 0.00 3.50 0.00 27,874.80
Base 55.742600 0.00 3.50 0.00 27,874.80

14 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0119 Sep 2012

1,400.000 1.000000 NHDF Local 57.878300 0.00 9.80 0.00 81,039.42
Base 57.878300 0.00 9.80 0.00 81,039.42

17 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0120 Sep 2012

200.000 1.000000 NHDF Local 55.636100 0.00 1.40 0.00 11,128.62
Base 55.636100 0.00 1.40 0.00 11,128.62

17 Sep 2012 LIQUIDNETINC USD/DTC 0.0220 Sep 2012

6,700.000 1.000000 NHDF Local 55.818000 0.00 100.50 0.00 374,081.10
Base 55.818000 0.00 100.50 0.00 374,081.10
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18 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0121 Sep 2012

2,700.000 1.000000 NHDF Local 53.582800 0.00 20.25 0.00 144,693.81
Base 53.582800 0.00 20.25 0.00 144,693.81

19 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0124 Sep 2012

3,100.000 1.000000 NHDF Local 54.581400 0.00 15.50 0.00 169,217.84
Base 54.581400 0.00 15.50 0.00 169,217.84

20 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0125 Sep 2012

1,800.000 1.000000 NHDF Local 54.233100 0.00 12.60 0.00 97,632.18
Base 54.233100 0.00 12.60 0.00 97,632.18

21 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0126 Sep 2012

1,200.000 1.000000 NHDF Local 54.058400 0.00 8.40 0.00 64,878.48
Base 54.058400 0.00 8.40 0.00 64,878.48

24 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0127 Sep 2012

1,500.000 1.000000 NHDF Local 53.641100 0.00 10.50 0.00 80,472.15
Base 53.641100 0.00 10.50 0.00 80,472.15

26 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.01OPEN

1,900.000 1.000000 NHDF Local 52.023800 0.00 13.30 0.00 98,858.52
Base 52.023800 0.00 13.30 0.00 98,858.52

759509102 Total

28,000.000 Local 0.00 271.95 0.00 1,535,502.36
Base 0.00 271.95 0.00 1,535,502.36

759916109 REPLIGEN CORP COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

4,000.000 1.000000 NHHZ Local 4.113800 0.00 60.00 0.00 16,515.20
Base 4.113800 0.00 60.00 0.00 16,515.20

76009N100 RENT A CENTER INC COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

500.000 1.000000 NHHZ Local 33.518000 0.00 7.50 0.00 16,766.50
Base 33.518000 0.00 7.50 0.00 16,766.50

760112102 RENTECH INC COMMON STOCK USD.0117 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Sep 2012
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3,100.000 1.000000 NHIH Local 2.464000 0.00 31.00 0.00 7,669.40
Base 2.464000 0.00 31.00 0.00 7,669.40

760759100 REPUBLIC SERVICES INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

600.000 1.000000 NHHY Local 25.900000 0.00 9.00 0.00 15,549.00
Base 25.900000 0.00 9.00 0.00 15,549.00

76116A108 RESOLUTE ENERGY CORP COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

1,100.000 1.000000 NHIH Local 9.320900 0.00 11.00 0.00 10,263.99
Base 9.320900 0.00 11.00 0.00 10,263.99

76131N101 RETAIL OPPORTUNITY INVESTMEN REIT USD.0001 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

800.000 1.000000 NHIH Local 12.163700 0.00 12.00 0.00 9,742.96
Base 12.163700 0.00 12.00 0.00 9,742.96

761565100 REX ENERGY CORP COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

900.000 1.000000 NHIH Local 11.518900 0.00 13.50 0.00 10,380.51
Base 11.518900 0.00 13.50 0.00 10,380.51

761713106 REYNOLDS AMERICAN INC COMMON STOCK USD. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 45.420000 0.00 4.50 0.00 13,630.50
Base 45.420000 0.00 4.50 0.00 13,630.50

761996933 RESOLUTE FUND II LIMITED PARTNERSHIP 16 Aug 2012 CAPITAL CALL USD/OTH16 Aug 2012

198,592.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 198,592.00
Base 1.000000 0.00 0.00 0.00 198,592.00

11 Jul 2012 CAPITAL CALL USD/OTH11 Jul 2012

178,732.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 178,732.00
Base 1.000000 0.00 0.00 0.00 178,732.00

761996933 Total

377,324.000 Local 0.00 0.00 0.00 377,324.00
Base 0.00 0.00 0.00 377,324.00

770196103 ROBBINS + MYERS INC COMMON STOCK NPV 16 Jul 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0419 Jul 2012

1,020.000 1.000000 NHHO Local 42.656200 0.00 40.80 0.00 43,550.12
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Base 42.656200 0.00 40.80 0.00 43,550.12

27 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0201 Aug 2012

2,020.000 1.000000 NHHO Local 46.134300 0.00 40.40 0.00 93,231.69
Base 46.134300 0.00 40.40 0.00 93,231.69

770196103 Total

3,040.000 Local 0.00 81.20 0.00 136,781.81
Base 0.00 81.20 0.00 136,781.81

770323103 ROBERT HALF INTL INC COMMON STOCK USD. 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

1,500.000 1.000000 NHIM Local 26.820000 0.00 0.00 0.00 40,230.00
Base 26.820000 0.00 0.00 0.00 40,230.00

770323103 ROBERT HALF INTL INC COMMON STOCK USD. 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

897.000 1.000000 NHIB Local 27.760000 0.00 8.97 0.00 24,909.69
Base 27.760000 0.00 8.97 0.00 24,909.69

770323103 Total

2,397.000 Local 0.00 8.97 0.00 65,139.69
Base 0.00 8.97 0.00 65,139.69

771497104 ROCHESTER MEDICAL CORP COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,300.000 1.000000 NHHZ Local 12.458100 0.00 19.50 0.00 16,215.03
Base 12.458100 0.00 19.50 0.00 16,215.03

773903109 ROCKWELL AUTOMATION INC COMMON STOCK USD1. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

700.000 1.000000 NHIM Local 71.441400 0.00 10.50 0.00 50,019.48
Base 71.441400 0.00 10.50 0.00 50,019.48

773903109 ROCKWELL AUTOMATION INC COMMON STOCK USD1. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHDM Local 71.507500 0.00 6.00 0.00 28,609.00
Base 71.507500 0.00 6.00 0.00 28,609.00

773903109 Total

1,100.000 Local 0.00 16.50 0.00 78,628.48
Base 0.00 16.50 0.00 78,628.48
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774374102 ROCKWELL MEDICAL INC COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,800.000 1.000000 NHHZ Local 9.327800 0.00 27.00 0.00 16,817.04
Base 9.327800 0.00 27.00 0.00 16,817.04

775133101 ROGERS CORP COMMON STOCK USD1. 05 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Jul 2012

200.000 1.000000 NHIH Local 40.794000 0.00 3.00 0.00 8,161.80
Base 40.794000 0.00 3.00 0.00 8,161.80

776696106 ROPER INDUSTRIES INC COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

600.000 1.000000 NHIM Local 101.034300 0.00 8.10 0.00 60,628.68
Base 101.034300 0.00 8.10 0.00 60,628.68

777779307 ROSETTA RESOURCES INC COMMON STOCK USD. 10 Sep 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0413 Sep 2012

820.000 1.000000 NHHO Local 46.907700 0.00 28.70 0.00 38,493.01
Base 46.907700 0.00 28.70 0.00 38,493.01

778296103 ROSS STORES INC COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 66.440000 0.00 0.00 0.00 6,644.00
Base 66.440000 0.00 0.00 0.00 6,644.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

700.000 1.000000 NHIM Local 66.440000 0.00 0.00 0.00 46,508.00
Base 66.440000 0.00 0.00 0.00 46,508.00

778296103 ROSS STORES INC COMMON STOCK USD.0106 Aug 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0409 Aug 2012

6,757.000 1.000000 NHEZ Local 67.792300 0.00 270.28 0.00 458,342.85
Base 67.792300 0.00 270.28 0.00 458,342.85

07 Aug 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0410 Aug 2012

5,735.000 1.000000 NHEZ Local 68.269000 0.00 229.40 0.00 391,752.12
Base 68.269000 0.00 229.40 0.00 391,752.12

778296103 ROSS STORES INC COMMON STOCK USD.0128 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

300.000 1.000000 NHIM Local 64.600000 0.00 0.00 0.00 19,380.00
Base 64.600000 0.00 0.00 0.00 19,380.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

Prepared by State StreetPage 501



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

500.000 1.000000 NHIM Local 64.600000 0.00 0.00 0.00 32,300.00
Base 64.600000 0.00 0.00 0.00 32,300.00

778296103 Total

14,092.000 Local 0.00 499.68 0.00 954,926.97
Base 0.00 499.68 0.00 954,926.97

780287108 ROYAL GOLD INC COMMON STOCK USD.0128 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

500.000 1.000000 NHIM Local 99.860000 0.00 0.00 0.00 49,930.00
Base 99.860000 0.00 0.00 0.00 49,930.00

781295100 RUE21 INC COMMON STOCK USD. 01 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0306 Aug 2012

5,330.000 1.000000 NHDY Local 24.425100 0.00 159.90 0.00 130,345.68
Base 24.425100 0.00 159.90 0.00 130,345.68

781295100 RUE21 INC COMMON STOCK USD. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

200.000 1.000000 NHIH Local 32.195000 0.00 3.00 0.00 6,442.00
Base 32.195000 0.00 3.00 0.00 6,442.00

781295100 Total

5,530.000 Local 0.00 162.90 0.00 136,787.68
Base 0.00 162.90 0.00 136,787.68

783764103 RYLAND GROUP INC/THE COMMON STOCK USD1. 14 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0419 Sep 2012

9,400.000 1.000000 NHHO Local 31.103600 0.00 329.00 0.00 292,702.84
Base 31.103600 0.00 329.00 0.00 292,702.84

783859101 S + T BANCORP INC COMMON STOCK USD2.502 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

500.000 1.000000 NHIH Local 18.402800 0.00 7.50 0.00 9,208.90
Base 18.402800 0.00 7.50 0.00 9,208.90

78388J106 SBA COMMUNICATIONS CORP CL A COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

5,000.000 1.000000 NHDZ Local 59.162600 0.00 100.00 0.00 295,913.00
Base 59.162600 0.00 100.00 0.00 295,913.00

78388J106 SBA COMMUNICATIONS CORP CL A COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

900.000 1.000000 NHIM Local 61.259800 0.00 13.50 0.00 55,147.32
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Base 61.259800 0.00 13.50 0.00 55,147.32

78388J106 Total

5,900.000 Local 0.00 113.50 0.00 351,060.32
Base 0.00 113.50 0.00 351,060.32

78390X101 SAIC INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

3,700.000 1.000000 NHIM Local 12.010000 0.00 55.50 0.00 44,492.50
Base 12.010000 0.00 55.50 0.00 44,492.50

78401V102 SCBT FINANCIAL CORP COMMON STOCK USD2.515 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

200.000 1.000000 NHIH Local 38.785900 0.00 3.00 0.00 7,760.18
Base 38.785900 0.00 3.00 0.00 7,760.18

78440X101 SL GREEN REALTY CORP REIT USD.01 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 81.190000 0.00 3.00 0.00 16,241.00
Base 81.190000 0.00 3.00 0.00 16,241.00

784635104 SPX CORP COMMON STOCK USD10.26 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0131 Jul 2012

2,372.000 1.000000 NHIB Local 60.609000 0.00 23.72 0.00 143,788.27
Base 60.609000 0.00 23.72 0.00 143,788.27

27 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0101 Aug 2012

700.000 1.000000 NHIB Local 63.297100 0.00 7.00 0.00 44,314.97
Base 63.297100 0.00 7.00 0.00 44,314.97

784635104 SPX CORP COMMON STOCK USD10.01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

600.000 1.000000 NHIM Local 58.830000 0.00 0.00 0.00 35,298.00
Base 58.830000 0.00 0.00 0.00 35,298.00

784635104 SPX CORP COMMON STOCK USD10.07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

37.000 1.000000 NHIB Local 63.860000 0.00 0.37 0.00 2,363.19
Base 63.860000 0.00 0.37 0.00 2,363.19

784635104 Total

3,709.000 Local 0.00 31.09 0.00 225,764.43
Base 0.00 31.09 0.00 225,764.43
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790148100 ST JOE CO/THE COMMON STOCK NPV 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

2,800.000 1.000000 NHIM Local 18.587700 0.00 42.00 0.00 52,087.56
Base 18.587700 0.00 42.00 0.00 52,087.56

790849103 ST JUDE MEDICAL INC COMMON STOCK USD.1 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

1,200.000 1.000000 NHIM Local 37.580000 0.00 0.00 0.00 45,096.00
Base 37.580000 0.00 0.00 0.00 45,096.00

795435106 SALIX PHARMACEUTICALS LTD COMMON STOCK USD. 30 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0502 Aug 2012

4,842.000 1.000000 NHIB Local 46.572000 0.00 242.10 0.00 225,743.72
Base 46.572000 0.00 242.10 0.00 225,743.72

07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

61.000 1.000000 NHIB Local 44.820000 0.00 0.61 0.00 2,734.63
Base 44.820000 0.00 0.61 0.00 2,734.63

795435106 Total

4,903.000 Local 0.00 242.71 0.00 228,478.35
Base 0.00 242.71 0.00 228,478.35

800013104 SANDERSON FARMS INC COMMON STOCK USD1. 07 Aug 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0110 Aug 2012

7,135.000 1.000000 NHDU Local 37.225700 0.00 35.68 0.00 265,641.05
Base 37.225700 0.00 35.68 0.00 265,641.05

80589M102 SCANA CORP COMMON STOCK NPV 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,100.000 1.000000 NHDM Local 48.792700 0.00 16.50 0.00 53,688.47
Base 48.792700 0.00 16.50 0.00 53,688.47

810186106 SCOTTS MIRACLE GRO CO CL A COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

400.000 1.000000 NHHY Local 40.220000 0.00 6.00 0.00 16,094.00
Base 40.220000 0.00 6.00 0.00 16,094.00

812350114 SEARS HOMETOWN AND OUTLE RTS EXP 31DEC49 13 Sep 2012 RIGHTS OFFER USD/DTC13 Sep 2012

2,032.000 1.000000 NHDM Local 2.025000 0.00 0.00 0.00 4,114.80
Base 2.025000 0.00 0.00 0.00 4,114.80
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812350114 SEARS HOMETOWN AND OUTLE RTS EXP 31DEC49 13 Sep 2012 RIGHTS OFFER USD/DTC13 Sep 2012

1,542.000 1.000000 NHHY Local 2.025000 0.00 0.00 0.00 3,122.55
Base 2.025000 0.00 0.00 0.00 3,122.55

812350114 Total

3,574.000 Local 0.00 0.00 0.00 7,237.35
Base 0.00 0.00 0.00 7,237.35

81616X103 SELECT COMFORT CORPORATION COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

800.000 1.000000 NHDZ Local 26.890000 0.00 16.00 0.00 21,528.00
Base 26.890000 0.00 16.00 0.00 21,528.00

81619Q105 SELECT MEDICAL HOLDINGS CORP COMMON STOCK USD. 16 Aug 2012 STOCK DISTRIBUTION USD/DTC24 Aug 2012

31,638.000 1.000000 NHEL Local 12.080000 0.00 0.00 0.00 382,187.04
Base 12.080000 0.00 0.00 0.00 382,187.04

81619Q105 SELECT MEDICAL HOLDINGS CORP COMMON STOCK USD. 04 Sep 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC04 Sep 2012

31,638.000 1.000000 NHHZ Local 10.350000 0.00 0.00 0.00 327,453.30
Base 10.350000 0.00 0.00 0.00 327,453.30

81619Q105 Total

63,276.000 Local 0.00 0.00 0.00 709,640.34
Base 0.00 0.00 0.00 709,640.34

816300107 SELECTIVE INSURANCE GROUP COMMON STOCK USD2. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHIH Local 17.256000 0.00 6.00 0.00 6,908.40
Base 17.256000 0.00 6.00 0.00 6,908.40

816850101 SEMTECH CORP COMMON STOCK USD.0108 Aug 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0113 Aug 2012

5,650.000 1.000000 NHDU Local 25.189100 0.00 28.25 0.00 142,346.67
Base 25.189100 0.00 28.25 0.00 142,346.67

816850101 SEMTECH CORP COMMON STOCK USD.0104 Sep 2012 SEI FINANCIAL SER CO USD/DTC 0.0407 Sep 2012

3,390.000 1.000000 NHHO Local 24.643600 0.00 118.65 0.00 83,660.45
Base 24.643600 0.00 118.65 0.00 83,660.45

05 Sep 2012 SEI FINANCIAL SER CO USD/DTC 0.0410 Sep 2012
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4,120.000 1.000000 NHHO Local 24.497100 0.00 144.20 0.00 101,072.25
Base 24.497100 0.00 144.20 0.00 101,072.25

06 Sep 2012 STEPHENS,INC. USD/DTC 0.0411 Sep 2012

5,730.000 1.000000 NHHO Local 25.269800 0.00 200.55 0.00 144,996.50
Base 25.269800 0.00 200.55 0.00 144,996.50

07 Sep 2012 STEPHENS,INC. USD/DTC 0.0412 Sep 2012

2,840.000 1.000000 NHHO Local 25.425100 0.00 99.40 0.00 72,306.68
Base 25.425100 0.00 99.40 0.00 72,306.68

10 Sep 2012 STEPHENS,INC. USD/DTC 0.0413 Sep 2012

4,040.000 1.000000 NHHO Local 25.514000 0.00 141.40 0.00 103,217.96
Base 25.514000 0.00 141.40 0.00 103,217.96

11 Sep 2012 STEPHENS,INC. USD/DTC 0.0414 Sep 2012

1,590.000 1.000000 NHHO Local 25.569800 0.00 55.65 0.00 40,711.63
Base 25.569800 0.00 55.65 0.00 40,711.63

816850101 Total

27,360.000 Local 0.00 788.10 0.00 688,312.14
Base 0.00 788.10 0.00 688,312.14

81721M109 SENIOR HOUSING PROP TRUST REIT USD.01 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

700.000 1.000000 NHHY Local 21.809300 0.00 10.50 0.00 15,277.01
Base 21.809300 0.00 10.50 0.00 15,277.01

81725T100 SENSIENT TECHNOLOGIES CORP COMMON STOCK USD.1 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

300.000 1.000000 NHIH Local 36.870000 0.00 4.50 0.00 11,065.50
Base 36.870000 0.00 4.50 0.00 11,065.50

81725T100 SENSIENT TECHNOLOGIES CORP COMMON STOCK USD.1 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

500.000 1.000000 NHHZ Local 36.809000 0.00 7.50 0.00 18,412.00
Base 36.809000 0.00 7.50 0.00 18,412.00

81725T100 Total

800.000 Local 0.00 12.00 0.00 29,477.50
Base 0.00 12.00 0.00 29,477.50
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81762P102 SERVICENOW INC COMMON STOCK 28 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTCOPEN

3,300.000 1.000000 NHIM Local 38.677200 0.00 0.00 0.00 127,634.76
Base 38.677200 0.00 0.00 0.00 127,634.76

824348106 SHERWIN WILLIAMS CO/THE COMMON STOCK USD1. 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

400.000 1.000000 NHIM Local 133.460010 0.00 0.00 0.00 53,384.00
Base 133.460010 0.00 0.00 0.00 53,384.00

82669G104 SIGNATURE BANK COMMON STOCK USD.0125 Jul 2012 STERNE AGEE & LEACH INC. USD/DTC 0.0430 Jul 2012

3,883.000 1.000000 NHDZ Local 61.183300 0.00 155.32 0.00 237,730.07
Base 61.183300 0.00 155.32 0.00 237,730.07

26 Jul 2012 STERNE AGEE & LEACH INC. USD/DTC 0.0431 Jul 2012

5,998.000 1.000000 NHDZ Local 63.082100 0.00 239.92 0.00 378,606.36
Base 63.082100 0.00 239.92 0.00 378,606.36

27 Jul 2012 STERNE AGEE & LEACH INC. USD/DTC 0.0401 Aug 2012

4,219.000 1.000000 NHDZ Local 64.702200 0.00 168.76 0.00 273,147.34
Base 64.702200 0.00 168.76 0.00 273,147.34

82669G104 Total

14,100.000 Local 0.00 564.00 0.00 889,483.77
Base 0.00 564.00 0.00 889,483.77

826919102 SILICON LABORATORIES INC COMMON STOCK USD. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

400.000 1.000000 NHHY Local 37.220000 0.00 6.00 0.00 14,894.00
Base 37.220000 0.00 6.00 0.00 14,894.00

826919102 SILICON LABORATORIES INC COMMON STOCK USD. 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

4,200.000 1.000000 NHDZ Local 37.263100 0.00 84.00 0.00 156,589.02
Base 37.263100 0.00 84.00 0.00 156,589.02

826919102 Total

4,600.000 Local 0.00 90.00 0.00 171,483.02
Base 0.00 90.00 0.00 171,483.02

827048109 SILGAN HOLDINGS INC COMMON STOCK USD.0125 Jul 2012 WEEDEN + CO. USD/DTC 0.0330 Jul 2012
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6,460.000 1.000000 NHDY Local 40.587100 0.00 193.80 0.00 262,386.47
Base 40.587100 0.00 193.80 0.00 262,386.47

03 Aug 2012 RBC CAPITAL MARKETS USD/DTC 0.0308 Aug 2012

1,560.000 1.000000 NHDY Local 40.474100 0.00 46.80 0.00 63,186.40
Base 40.474100 0.00 46.80 0.00 63,186.40

827048109 Total

8,020.000 Local 0.00 240.60 0.00 325,572.87
Base 0.00 240.60 0.00 325,572.87

82705T102 SILICON IMAGE INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Aug 2012

1,400.000 1.000000 NHIH Local 5.170700 0.00 14.00 0.00 7,252.98
Base 5.170700 0.00 14.00 0.00 7,252.98

82967N108 SIRIUS XM RADIO INC COMMON STOCK USD. 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

100.000 1.000000 NHIM Local 2.150000 0.00 0.00 0.00 215.00
Base 2.150000 0.00 0.00 0.00 215.00

01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

100.000 1.000000 NHIM Local 2.150000 0.00 0.00 0.00 215.00
Base 2.150000 0.00 0.00 0.00 215.00

15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Aug 2012

23,200.000 1.000000 NHIM Local 2.540300 0.00 232.00 0.00 59,166.96
Base 2.540300 0.00 232.00 0.00 59,166.96

82967N108 Total

23,400.000 Local 0.00 232.00 0.00 59,596.96
Base 0.00 232.00 0.00 59,596.96

830566105 SKECHERS USA INC CL A COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

500.000 1.000000 NHIH Local 20.459900 0.00 7.50 0.00 10,237.45
Base 20.459900 0.00 7.50 0.00 10,237.45

830566105 SKECHERS USA INC CL A COMMON STOCK USD. 06 Jul 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0311 Jul 2012

16,700.000 1.000000 NHDY Local 20.223900 0.00 501.00 0.00 338,240.13
Base 20.223900 0.00 501.00 0.00 338,240.13

Prepared by State StreetPage 508



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

12 Jul 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0317 Jul 2012

6,117.000 1.000000 NHDY Local 18.975000 0.00 183.51 0.00 116,253.59
Base 18.975000 0.00 183.51 0.00 116,253.59

23 Jul 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0326 Jul 2012

13,888.000 1.000000 NHDY Local 18.894300 0.00 416.64 0.00 262,820.68
Base 18.894300 0.00 416.64 0.00 262,820.68

23 Jul 2012 WEEDEN + CO. USD/DTC 0.0326 Jul 2012

15,000.000 1.000000 NHDY Local 18.620100 0.00 450.00 0.00 279,751.50
Base 18.620100 0.00 450.00 0.00 279,751.50

25 Jul 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0330 Jul 2012

4,051.000 1.000000 NHDY Local 18.153100 0.00 121.53 0.00 73,659.74
Base 18.153100 0.00 121.53 0.00 73,659.74

15 Aug 2012 RBC CAPITAL MARKETS USD/DTC 0.0320 Aug 2012

1,000.000 1.000000 NHDY Local 19.432000 0.00 30.00 0.00 19,462.00
Base 19.432000 0.00 30.00 0.00 19,462.00

15 Aug 2012 WEEDEN + CO. USD/DTC 0.0320 Aug 2012

2,229.000 1.000000 NHDY Local 19.458800 0.00 66.87 0.00 43,440.54
Base 19.458800 0.00 66.87 0.00 43,440.54

20 Aug 2012 WEEDEN + CO. USD/DTC 0.0323 Aug 2012

1,000.000 1.000000 NHDY Local 19.440000 0.00 30.00 0.00 19,470.00
Base 19.440000 0.00 30.00 0.00 19,470.00

20 Aug 2012 RBC CAPITAL MARKETS USD/DTC 0.0323 Aug 2012

2,000.000 1.000000 NHDY Local 19.419500 0.00 60.00 0.00 38,899.00
Base 19.419500 0.00 60.00 0.00 38,899.00

830566105 Total

62,485.000 Local 0.00 1,867.05 0.00 1,202,234.63
Base 0.00 1,867.05 0.00 1,202,234.63

83066R107 SKILLED HEALTHCARE GROU CL A COMMON STOCK USD. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

2,600.000 1.000000 NHHZ Local 6.405000 0.00 39.00 0.00 16,692.00
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Base 6.405000 0.00 39.00 0.00 16,692.00

831865209 SMITH (A.O.) CORP COMMON STOCK USD1. 13 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0118 Jul 2012

3,790.000 1.000000 NHDU Local 49.049900 0.00 18.95 0.00 185,918.07
Base 49.049900 0.00 18.95 0.00 185,918.07

832696405 JM SMUCKER CO/THE COMMON STOCK NPV 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 74.550000 0.00 3.00 0.00 14,913.00
Base 74.550000 0.00 3.00 0.00 14,913.00

833551104 SNYDERS LANCE INC COMMON STOCK USD. 07 Aug 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0410 Aug 2012

950.000 1.000000 NHHO Local 24.195800 0.00 38.00 0.00 23,024.01
Base 24.195800 0.00 38.00 0.00 23,024.01

22 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0427 Aug 2012

1,310.000 1.000000 NHHO Local 23.217600 0.00 45.85 0.00 30,460.91
Base 23.217600 0.00 45.85 0.00 30,460.91

833551104 Total

2,260.000 Local 0.00 83.85 0.00 53,484.92
Base 0.00 83.85 0.00 53,484.92

83413U100 SOLAR CAPITAL LTD COMMON STOCK USD.0103 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC13 Jul 2012

564.736 1.000000 NHHZ Local 22.789409 0.00 0.00 0.00 12,870.00
Base 22.789409 0.00 0.00 0.00 12,870.00

83413U100 SOLAR CAPITAL LTD COMMON STOCK USD.0103 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC13 Jul 2012

163.181 1.000000 NHIH Local 22.789417 0.00 0.00 0.00 3,718.80
Base 22.789417 0.00 0.00 0.00 3,718.80

17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

400.000 1.000000 NHIH Local 23.597500 0.00 6.00 0.00 9,445.00
Base 23.597500 0.00 6.00 0.00 9,445.00

83413U100 Total

1,127.917 Local 0.00 6.00 0.00 26,033.80
Base 0.00 6.00 0.00 26,033.80
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83416B109 SOLARWINDS INC COMMON STOCK USD. 10 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0413 Jul 2012

53,700.000 1.000000 NHDZ Local 40.501800 0.00 2,148.00 0.00 2,177,094.66
Base 40.501800 0.00 2,148.00 0.00 2,177,094.66

17 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0420 Jul 2012

25,600.000 1.000000 NHDZ Local 40.844400 0.00 1,024.00 0.00 1,046,640.64
Base 40.844400 0.00 1,024.00 0.00 1,046,640.64

27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

1,300.000 1.000000 NHDZ Local 53.530400 0.00 26.00 0.00 69,615.52
Base 53.530400 0.00 26.00 0.00 69,615.52

83416B109 Total

80,600.000 Local 0.00 3,198.00 0.00 3,293,350.82
Base 0.00 3,198.00 0.00 3,293,350.82

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0102 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC13 Jul 2012

7.875 1.000000 NHIH Local 16.990476 0.00 0.00 0.00 133.80
Base 16.990476 0.00 0.00 0.00 133.80

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0102 Jul 2012 AUTREPAT-STK/$ DIV USD/DTC13 Jul 2012

25.798 1.000000 NHHZ Local 16.989689 0.00 0.00 0.00 438.30
Base 16.989689 0.00 0.00 0.00 438.30

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0102 Aug 2012 AUTREPAT-STK/$ DIV USD/DTC07 Aug 2012

8.312 1.000000 NHIH Local 16.991097 0.00 0.00 0.00 141.23
Base 16.991097 0.00 0.00 0.00 141.23

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0102 Aug 2012 AUTREPAT-STK/$ DIV USD/DTC07 Aug 2012

34.225 1.000000 NHHZ Local 16.990211 0.00 0.00 0.00 581.49
Base 16.990211 0.00 0.00 0.00 581.49

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0105 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC

13.530 1.000000 NHIH Local 11.500369 0.00 0.00 0.00 155.60
Base 11.500369 0.00 0.00 0.00 155.60

05 Sep 2012 AUTREPAT-STK/$ DIV USD/DTCCANCEL

-13.530 1.000000 NHIH Local 11.500369 0.00 0.00 0.00 -155.60
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Base 11.500369 0.00 0.00 0.00 -155.60

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0105 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC12 Sep 2012

36.314 1.000000 NHHZ Local 17.645536 0.00 0.00 0.00 640.78
Base 17.645536 0.00 0.00 0.00 640.78

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0105 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC12 Sep 2012

8.818 1.000000 NHIH Local 17.645724 0.00 0.00 0.00 155.60
Base 17.645724 0.00 0.00 0.00 155.60

83416M105 Total

121.342 Local 0.00 0.00 0.00 2,091.20
Base 0.00 0.00 0.00 2,091.20

83545G102 SONIC AUTOMOTIVE INC CLASS A COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHIH Local 17.728000 0.00 6.00 0.00 7,097.20
Base 17.728000 0.00 6.00 0.00 7,097.20

842587107 SOUTHERN CO/THE COMMON STOCK USD5. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 46.690000 0.00 3.00 0.00 9,341.00
Base 46.690000 0.00 3.00 0.00 9,341.00

842587107 SOUTHERN CO/THE COMMON STOCK USD5. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

500.000 1.000000 NHDM Local 46.432000 0.00 7.50 0.00 23,223.50
Base 46.432000 0.00 7.50 0.00 23,223.50

26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,000.000 1.000000 NHDM Local 46.182000 0.00 15.00 0.00 46,197.00
Base 46.182000 0.00 15.00 0.00 46,197.00

842587107 Total

1,700.000 Local 0.00 25.50 0.00 78,761.50
Base 0.00 25.50 0.00 78,761.50

844741108 SOUTHWEST AIRLINES CO COMMON STOCK USD1. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

12,900.000 1.000000 NHEY Local 9.272300 0.00 258.00 0.00 119,870.67
Base 9.272300 0.00 258.00 0.00 119,870.67
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844741108 SOUTHWEST AIRLINES CO COMMON STOCK USD1. 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

4,200.000 1.000000 NHIM Local 9.180000 0.00 0.00 0.00 38,556.00
Base 9.180000 0.00 0.00 0.00 38,556.00

01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

300.000 1.000000 NHIM Local 9.180000 0.00 0.00 0.00 2,754.00
Base 9.180000 0.00 0.00 0.00 2,754.00

844741108 Total

17,400.000 Local 0.00 258.00 0.00 161,180.67
Base 0.00 258.00 0.00 161,180.67

847560109 SPECTRA ENERGY CORP COMMON STOCK USD. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

500.000 1.000000 NHHY Local 28.940000 0.00 7.50 0.00 14,477.50
Base 28.940000 0.00 7.50 0.00 14,477.50

847560109 SPECTRA ENERGY CORP COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,900.000 1.000000 NHDM Local 29.156800 0.00 28.50 0.00 55,426.42
Base 29.156800 0.00 28.50 0.00 55,426.42

847560109 Total

2,400.000 Local 0.00 36.00 0.00 69,903.92
Base 0.00 36.00 0.00 69,903.92

848577102 SPIRIT AIRLINES INC COMMON STOCK USD. 10 Aug 2012 LIQUIDNETINC USD/DTC 0.0115 Aug 2012

6,000.000 1.000000 NHDX Local 19.474100 0.00 60.00 0.00 116,904.60
Base 19.474100 0.00 60.00 0.00 116,904.60

13 Aug 2012 LIQUIDNETINC USD/DTC 0.0116 Aug 2012

1,450.000 1.000000 NHDX Local 19.656200 0.00 14.50 0.00 28,515.99
Base 19.656200 0.00 14.50 0.00 28,515.99

16 Aug 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0221 Aug 2012

2,000.000 1.000000 NHDX Local 19.991300 0.00 40.00 0.00 40,022.60
Base 19.991300 0.00 40.00 0.00 40,022.60

22 Aug 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0327 Aug 2012
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3,900.000 1.000000 NHDX Local 19.944000 0.00 117.00 0.00 77,898.60
Base 19.944000 0.00 117.00 0.00 77,898.60

14 Sep 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0219 Sep 2012

26,600.000 1.000000 NHDX Local 16.982700 0.00 532.00 0.00 452,271.82
Base 16.982700 0.00 532.00 0.00 452,271.82

848577102 Total

39,950.000 Local 0.00 763.50 0.00 715,613.61
Base 0.00 763.50 0.00 715,613.61

852061100 SPRINT NEXTEL CORP COMMON STOCK USD2. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

4,500.000 1.000000 NHDM Local 5.393100 0.00 67.50 0.00 24,336.45
Base 5.393100 0.00 67.50 0.00 24,336.45

85254J102 STAG INDUSTRIAL INC REIT USD.01 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

1,000.000 1.000000 NHIH Local 16.246200 0.00 15.00 0.00 16,261.20
Base 16.246200 0.00 15.00 0.00 16,261.20

852857200 STAMPS.COM INC COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 24.186600 0.00 6.00 0.00 9,680.64
Base 24.186600 0.00 6.00 0.00 9,680.64

85375C101 STANDARD PACIFIC CORP COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

1,700.000 1.000000 NHIH Local 6.200900 0.00 17.00 0.00 10,558.53
Base 6.200900 0.00 17.00 0.00 10,558.53

17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Sep 2012

1,000.000 1.000000 NHIH Local 7.389200 0.00 10.00 0.00 7,399.20
Base 7.389200 0.00 10.00 0.00 7,399.20

85375C101 Total

2,700.000 Local 0.00 27.00 0.00 17,957.73
Base 0.00 27.00 0.00 17,957.73

855244109 STARBUCKS CORP COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

700.000 1.000000 NHDM Local 50.177100 0.00 10.50 0.00 35,134.47
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Base 50.177100 0.00 10.50 0.00 35,134.47

85571B105 STARWOOD PROPERTY TRUST INC REIT USD.01 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

800.000 1.000000 NHHZ Local 22.086900 0.00 12.00 0.00 17,681.52
Base 22.086900 0.00 12.00 0.00 17,681.52

85590A401 STARWOOD HOTELS + RESORTS COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 54.147600 0.00 0.00 0.00 5,414.76
Base 54.147600 0.00 0.00 0.00 5,414.76

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,400.000 1.000000 NHIM Local 54.150000 0.00 0.00 0.00 75,810.00
Base 54.150000 0.00 0.00 0.00 75,810.00

85590A401 Total

1,500.000 Local 0.00 0.00 0.00 81,224.76
Base 0.00 0.00 0.00 81,224.76

856190103 STATE BANK FINANCIAL CORP COMMON STOCK 27 Jul 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0201 Aug 2012

2,500.000 1.000000 NHDX Local 15.048300 0.00 50.00 0.00 37,670.75
Base 15.048300 0.00 50.00 0.00 37,670.75

31 Jul 2012 LIQUIDNETINC USD/DTC 0.0103 Aug 2012

3,100.000 1.000000 NHDX Local 15.941100 0.00 31.00 0.00 49,448.41
Base 15.941100 0.00 31.00 0.00 49,448.41

01 Aug 2012 KNIGHT EQUITY MARKETS L.P. USD/DTC 0.0206 Aug 2012

4,150.000 1.000000 NHDX Local 15.997200 0.00 83.00 0.00 66,471.38
Base 15.997200 0.00 83.00 0.00 66,471.38

02 Aug 2012 LIQUIDNETINC USD/DTC 0.0107 Aug 2012

2,150.000 1.000000 NHDX Local 15.914600 0.00 21.50 0.00 34,237.89
Base 15.914600 0.00 21.50 0.00 34,237.89

03 Aug 2012 LIQUIDNETINC USD/DTC 0.0108 Aug 2012

600.000 1.000000 NHDX Local 15.991700 0.00 6.00 0.00 9,601.02
Base 15.991700 0.00 6.00 0.00 9,601.02
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06 Aug 2012 LIQUIDNETINC USD/DTC 0.0109 Aug 2012

1,050.000 1.000000 NHDX Local 16.246400 0.00 10.50 0.00 17,069.22
Base 16.246400 0.00 10.50 0.00 17,069.22

09 Aug 2012 LIQUIDNETINC USD/DTC 0.0114 Aug 2012

750.000 1.000000 NHDX Local 16.045000 0.00 7.50 0.00 12,041.25
Base 16.045000 0.00 7.50 0.00 12,041.25

13 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0316 Aug 2012

550.000 1.000000 NHDX Local 15.961100 0.00 16.50 0.00 8,795.11
Base 15.961100 0.00 16.50 0.00 8,795.11

14 Aug 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0317 Aug 2012

1,250.000 1.000000 NHDX Local 16.023000 0.00 37.50 0.00 20,066.25
Base 16.023000 0.00 37.50 0.00 20,066.25

856190103 Total

16,100.000 Local 0.00 263.50 0.00 255,401.28
Base 0.00 263.50 0.00 255,401.28

857477103 STATE STREET CORP COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

340.000 1.000000 NHHY Local 43.250000 0.00 5.10 0.00 14,710.10
Base 43.250000 0.00 5.10 0.00 14,710.10

858912108 STERICYCLE INC COMMON STOCK USD.0111 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0216 Jul 2012

700.000 1.000000 NHEY Local 92.205100 0.00 14.00 0.00 64,557.57
Base 92.205100 0.00 14.00 0.00 64,557.57

858912108 STERICYCLE INC COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

500.000 1.000000 NHDZ Local 94.004000 0.00 10.00 0.00 47,012.00
Base 94.004000 0.00 10.00 0.00 47,012.00

858912108 Total

1,200.000 Local 0.00 24.00 0.00 111,569.57
Base 0.00 24.00 0.00 111,569.57

860630102 STIFEL FINANCIAL CORP COMMON STOCK USD.1518 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012
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500.000 1.000000 NHHZ Local 31.272000 0.00 7.50 0.00 15,643.50
Base 31.272000 0.00 7.50 0.00 15,643.50

860630102 STIFEL FINANCIAL CORP COMMON STOCK USD.1507 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

834.000 1.000000 NHIB Local 30.412000 0.00 8.34 0.00 25,371.95
Base 30.412000 0.00 8.34 0.00 25,371.95

860630102 Total

1,334.000 Local 0.00 15.84 0.00 41,015.45
Base 0.00 15.84 0.00 41,015.45

86074Q102 STILLWATER MINING CO COMMON STOCK USD.0117 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

700.000 1.000000 NHIH Local 12.985700 0.00 10.50 0.00 9,100.49
Base 12.985700 0.00 10.50 0.00 9,100.49

864159108 STURM RUGER + CO INC COMMON STOCK USD1. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

200.000 1.000000 NHIH Local 40.986600 0.00 3.00 0.00 8,200.32
Base 40.986600 0.00 3.00 0.00 8,200.32

866082100 SUMMIT HOTEL PROPERTIES INC REIT 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Aug 2012

800.000 1.000000 NHIH Local 8.453700 0.00 8.00 0.00 6,770.96
Base 8.453700 0.00 8.00 0.00 6,770.96

866674104 SUN COMMUNITIES INC REIT USD.01 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

600.000 1.000000 NHIH Local 44.270000 0.00 9.00 0.00 26,571.00
Base 44.270000 0.00 9.00 0.00 26,571.00

86768K106 SUNRISE SENIOR LIVING INC COMMON STOCK USD.0117 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

700.000 1.000000 NHIH Local 14.303600 0.00 10.50 0.00 10,023.02
Base 14.303600 0.00 10.50 0.00 10,023.02

867892101 SUNSTONE HOTEL INVESTORS INC REIT USD.01 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

900.000 1.000000 NHIH Local 10.837800 0.00 13.50 0.00 9,767.52
Base 10.837800 0.00 13.50 0.00 9,767.52

31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

2,500.000 1.000000 NHIH Local 10.007600 0.00 0.00 0.00 25,019.00
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Base 10.007600 0.00 0.00 0.00 25,019.00

867892101 SUNSTONE HOTEL INVESTORS INC REIT USD.01 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

10,300.000 1.000000 NHHZ Local 10.535700 0.00 154.50 0.00 108,672.21
Base 10.535700 0.00 154.50 0.00 108,672.21

867892101 Total

13,700.000 Local 0.00 168.00 0.00 143,458.73
Base 0.00 168.00 0.00 143,458.73

867914103 SUNTRUST BANKS INC COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

610.000 1.000000 NHHY Local 23.890000 0.00 9.15 0.00 14,582.05
Base 23.890000 0.00 9.15 0.00 14,582.05

868157108 SUPERIOR ENERGY SERVICES INC COMMON STOCK USD. 17 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0220 Sep 2012

11,238.000 1.000000 NHEZ Local 23.831600 0.00 224.76 0.00 268,044.28
Base 23.831600 0.00 224.76 0.00 268,044.28

18 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0221 Sep 2012

5,859.000 1.000000 NHEZ Local 23.524400 0.00 117.18 0.00 137,946.64
Base 23.524400 0.00 117.18 0.00 137,946.64

19 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0224 Sep 2012

8,321.000 1.000000 NHEZ Local 23.365900 0.00 166.42 0.00 194,594.07
Base 23.365900 0.00 166.42 0.00 194,594.07

20 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0225 Sep 2012

450.000 1.000000 NHEZ Local 22.835000 0.00 9.00 0.00 10,284.75
Base 22.835000 0.00 9.00 0.00 10,284.75

20 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0225 Sep 2012

7,867.000 1.000000 NHEZ Local 23.194900 0.00 157.34 0.00 182,631.62
Base 23.194900 0.00 157.34 0.00 182,631.62

21 Sep 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0226 Sep 2012

1,120.000 1.000000 NHEZ Local 23.499600 0.00 22.40 0.00 26,341.95
Base 23.499600 0.00 22.40 0.00 26,341.95
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21 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0226 Sep 2012

5,871.000 1.000000 NHEZ Local 23.422000 0.00 117.42 0.00 137,627.98
Base 23.422000 0.00 117.42 0.00 137,627.98

21 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0226 Sep 2012

8,364.000 1.000000 NHEZ Local 23.427500 0.00 167.28 0.00 196,114.89
Base 23.427500 0.00 167.28 0.00 196,114.89

24 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0227 Sep 2012

2,019.000 1.000000 NHEZ Local 23.320000 0.00 40.38 0.00 47,123.46
Base 23.320000 0.00 40.38 0.00 47,123.46

24 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0227 Sep 2012

12,661.000 1.000000 NHEZ Local 23.325500 0.00 253.22 0.00 295,577.38
Base 23.325500 0.00 253.22 0.00 295,577.38

25 Sep 2012 LIQUIDNETINC USD/DTC 0.0228 Sep 2012

1,249.000 1.000000 NHEZ Local 22.448500 0.00 24.98 0.00 28,063.16
Base 22.448500 0.00 24.98 0.00 28,063.16

25 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0228 Sep 2012

1,682.000 1.000000 NHEZ Local 22.766300 0.00 33.64 0.00 38,326.56
Base 22.766300 0.00 33.64 0.00 38,326.56

25 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0228 Sep 2012

8,973.000 1.000000 NHEZ Local 22.487200 0.00 179.46 0.00 201,957.11
Base 22.487200 0.00 179.46 0.00 201,957.11

868157108 Total

75,674.000 Local 0.00 1,513.48 0.00 1,764,633.85
Base 0.00 1,513.48 0.00 1,764,633.85

868459108 SUPERNUS PHARMACEUTICALS INC COMMON STOCK USD. 18 Jul 2012 3 HEEVERS &CO. INC. USD/DTC 0.0226 Jul 2012

2,000.000 1.000000 NHHZ Local 12.838500 0.00 30.00 0.00 25,707.00
Base 12.838500 0.00 30.00 0.00 25,707.00

869099101 SUSQUEHANNA BANCSHARES INC COMMON STOCK USD2. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012
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1,500.000 1.000000 NHHZ Local 10.825300 0.00 22.50 0.00 16,260.45
Base 10.825300 0.00 22.50 0.00 16,260.45

871503108 SYMANTEC CORP COMMON STOCK USD.0123 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

870.000 1.000000 NHHY Local 17.750000 0.00 13.05 0.00 15,455.55
Base 17.750000 0.00 13.05 0.00 15,455.55

87157D109 SYNAPTICS INC COMMON STOCK USD. 02 Jul 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0306 Jul 2012

3,100.000 1.000000 NHDX Local 28.285800 0.00 93.00 0.00 87,778.98
Base 28.285800 0.00 93.00 0.00 87,778.98

06 Jul 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0211 Jul 2012

3,400.000 1.000000 NHDX Local 27.483900 0.00 68.00 0.00 93,513.26
Base 27.483900 0.00 68.00 0.00 93,513.26

09 Jul 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0212 Jul 2012

800.000 1.000000 NHDX Local 27.521100 0.00 16.00 0.00 22,032.88
Base 27.521100 0.00 16.00 0.00 22,032.88

20 Jul 2012 INSTINET USD/DTC 0.0225 Jul 2012

1,650.000 1.000000 NHDX Local 26.019500 0.00 33.00 0.00 42,965.18
Base 26.019500 0.00 33.00 0.00 42,965.18

23 Jul 2012 INSTINET USD/DTC 0.0226 Jul 2012

1,800.000 1.000000 NHDX Local 25.558500 0.00 36.00 0.00 46,041.30
Base 25.558500 0.00 36.00 0.00 46,041.30

24 Jul 2012 INSTINET USD/DTC 0.0227 Jul 2012

6,100.000 1.000000 NHDX Local 25.437200 0.00 122.00 0.00 155,288.92
Base 25.437200 0.00 122.00 0.00 155,288.92

25 Jul 2012 BNY CONVERGEX LJR USD/DTC 0.0230 Jul 2012

1,950.000 1.000000 NHDX Local 25.554300 0.00 39.00 0.00 49,869.89
Base 25.554300 0.00 39.00 0.00 49,869.89

26 Jul 2012 BNY CONVERGEX LJR USD/DTC 0.0231 Jul 2012

3,250.000 1.000000 NHDX Local 25.998500 0.00 65.00 0.00 84,560.13
Base 25.998500 0.00 65.00 0.00 84,560.13
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30 Jul 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0202 Aug 2012

6,650.000 1.000000 NHDX Local 26.362300 0.00 133.00 0.00 175,442.30
Base 26.362300 0.00 133.00 0.00 175,442.30

87157D109 Total

28,700.000 Local 0.00 605.00 0.00 757,492.84
Base 0.00 605.00 0.00 757,492.84

87162T206 SYNTA PHARMACEUTICALS CORP COMMON STOCK USD. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Jul 2012

1,500.000 1.000000 NHIH Local 6.401300 0.00 15.00 0.00 9,616.95
Base 6.401300 0.00 15.00 0.00 9,616.95

87162W100 SYNNEX CORP COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

300.000 1.000000 NHIH Local 34.080000 0.00 4.50 0.00 10,228.50
Base 34.080000 0.00 4.50 0.00 10,228.50

87162W100 SYNNEX CORP COMMON STOCK USD. 07 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0112 Sep 2012

2,640.000 1.000000 NHDU Local 35.057400 0.00 13.20 0.00 92,564.74
Base 35.057400 0.00 13.20 0.00 92,564.74

87162W100 Total

2,940.000 Local 0.00 17.70 0.00 102,793.24
Base 0.00 17.70 0.00 102,793.24

872275102 TCF FINANCIAL CORP COMMON STOCK USD.0117 Jul 2012 BNY CONVERGEX LJR USD/DTC 0.0420 Jul 2012

6,690.000 1.000000 NHHO Local 11.629600 0.00 267.60 0.00 78,069.62
Base 11.629600 0.00 267.60 0.00 78,069.62

17 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0422 Aug 2012

3,850.000 1.000000 NHHO Local 10.673500 0.00 154.00 0.00 41,246.98
Base 10.673500 0.00 154.00 0.00 41,246.98

872275102 Total

10,540.000 Local 0.00 421.60 0.00 119,316.60
Base 0.00 421.60 0.00 119,316.60

872438106 THL CREDIT INC COMMON STOCK USD. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012
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700.000 1.000000 NHIH Local 13.263000 0.00 10.50 0.00 9,294.60
Base 13.263000 0.00 10.50 0.00 9,294.60

87244T109 TICC CAPITAL CORP COMMON STOCK USD.0129 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC06 Jul 2012

622.785 1.000000 NHHZ Local 9.205279 0.00 0.00 0.00 5,732.91
Base 9.205279 0.00 0.00 0.00 5,732.91

87244T109 TICC CAPITAL CORP COMMON STOCK USD.0129 Jun 2012 AUTREPAT-STK/$ DIV USD/DTC06 Jul 2012

191.502 1.000000 NHIH Local 9.205282 0.00 0.00 0.00 1,762.83
Base 9.205282 0.00 0.00 0.00 1,762.83

87244T109 Total

814.287 Local 0.00 0.00 0.00 7,495.74
Base 0.00 0.00 0.00 7,495.74

87305R109 TTM TECHNOLOGIES COMMON STOCK USD. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

700.000 1.000000 NHIH Local 10.695700 0.00 10.50 0.00 7,497.49
Base 10.695700 0.00 10.50 0.00 7,497.49

874054109 TAKE TWO INTERACTIVE SOFTWRE COMMON STOCK USD.0119 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0224 Jul 2012

3,660.000 1.000000 NHHO Local 9.468300 0.00 73.20 0.00 34,727.18
Base 9.468300 0.00 73.20 0.00 34,727.18

19 Jul 2012 INSTINET USD/DTC 0.0224 Jul 2012

11,400.000 1.000000 NHHO Local 9.629300 0.00 228.00 0.00 110,002.02
Base 9.629300 0.00 228.00 0.00 110,002.02

20 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0325 Jul 2012

11,700.000 1.000000 NHHO Local 9.538900 0.00 351.00 0.00 111,956.13
Base 9.538900 0.00 351.00 0.00 111,956.13

01 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0306 Aug 2012

21,980.000 1.000000 NHHO Local 8.022400 0.00 659.40 0.00 176,991.75
Base 8.022400 0.00 659.40 0.00 176,991.75

874054109 Total

48,740.000 Local 0.00 1,311.60 0.00 433,677.08
Base 0.00 1,311.60 0.00 433,677.08
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874083108 TAL INTERNATIONAL GROUP INC COMMON STOCK USD. 07 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0112 Sep 2012

2,200.000 1.000000 NHDF Local 34.067400 0.00 22.00 0.00 74,970.28
Base 34.067400 0.00 22.00 0.00 74,970.28

10 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0113 Sep 2012

2,400.000 1.000000 NHDF Local 34.305600 0.00 24.00 0.00 82,357.44
Base 34.305600 0.00 24.00 0.00 82,357.44

11 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0114 Sep 2012

1,100.000 1.000000 NHDF Local 34.588800 0.00 11.00 0.00 38,058.68
Base 34.588800 0.00 11.00 0.00 38,058.68

13 Sep 2012 LIQUIDNETINC USD/DTC 0.0218 Sep 2012

10,800.000 1.000000 NHDF Local 34.370200 0.00 162.00 0.00 371,360.16
Base 34.370200 0.00 162.00 0.00 371,360.16

13 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0118 Sep 2012

4,100.000 1.000000 NHDF Local 34.649300 0.00 41.00 0.00 142,103.13
Base 34.649300 0.00 41.00 0.00 142,103.13

17 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0120 Sep 2012

2,100.000 1.000000 NHDF Local 34.296200 0.00 21.00 0.00 72,043.02
Base 34.296200 0.00 21.00 0.00 72,043.02

18 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0121 Sep 2012

1,900.000 1.000000 NHDF Local 34.330600 0.00 19.00 0.00 65,247.14
Base 34.330600 0.00 19.00 0.00 65,247.14

14 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0119 Sep 2012

4,800.000 1.000000 NHDF Local 34.503800 0.00 48.00 0.00 165,666.24
Base 34.503800 0.00 48.00 0.00 165,666.24

19 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0124 Sep 2012

800.000 1.000000 NHDF Local 34.864800 0.00 8.00 0.00 27,899.84
Base 34.864800 0.00 8.00 0.00 27,899.84

20 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0125 Sep 2012
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1,700.000 1.000000 NHDF Local 35.017700 0.00 17.00 0.00 59,547.09
Base 35.017700 0.00 17.00 0.00 59,547.09

20 Sep 2012 LIQUIDNETINC USD/DTC 0.0225 Sep 2012

2,500.000 1.000000 NHDF Local 34.935000 0.00 37.50 0.00 87,375.00
Base 34.935000 0.00 37.50 0.00 87,375.00

874083108 Total

34,400.000 Local 0.00 410.50 0.00 1,186,628.02
Base 0.00 410.50 0.00 1,186,628.02

87582Y108 TANGOE INC/CT COMMON STOCK USD. 13 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0318 Sep 2012

11,180.000 1.000000 NHHO Local 14.884600 0.00 279.50 0.00 166,689.33
Base 14.884600 0.00 279.50 0.00 166,689.33

14 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0319 Sep 2012

7,790.000 1.000000 NHHO Local 14.566600 0.00 194.75 0.00 113,668.56
Base 14.566600 0.00 194.75 0.00 113,668.56

87582Y108 Total

18,970.000 Local 0.00 474.25 0.00 280,357.89
Base 0.00 474.25 0.00 280,357.89

87612E106 TARGET CORP COMMON STOCK USD. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 57.880000 0.00 3.00 0.00 11,579.00
Base 57.880000 0.00 3.00 0.00 11,579.00

87612G101 TARGA RESOURCES CORP COMMON STOCK USD. 15 Aug 2012 STOCK DISTRIBUTION USD/DTC

1,680.000 1.000000 NHEL Local 44.700000 0.00 0.00 0.00 75,096.00
Base 44.700000 0.00 0.00 0.00 75,096.00

15 Aug 2012 STOCK DISTRIBUTION USD/DTCCANCEL

-1,680.000 1.000000 NHEL Local 44.700000 0.00 0.00 0.00 -75,096.00
Base 44.700000 0.00 0.00 0.00 -75,096.00

15 Aug 2012 STOCK DISTRIBUTION USD/DTC

5,200.000 1.000000 NHEL Local 44.700000 0.00 0.00 0.00 232,440.00
Base 44.700000 0.00 0.00 0.00 232,440.00
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15 Aug 2012 STOCK DISTRIBUTION USD/DTCCANCEL

-5,200.000 1.000000 NHEL Local 44.700000 0.00 0.00 0.00 -232,440.00
Base 44.700000 0.00 0.00 0.00 -232,440.00

15 Aug 2012 STOCK DISTRIBUTION USD/DTC15 Aug 2012

5,200.000 1.000000 NHEL Local 44.056000 0.00 0.00 0.00 229,091.20
Base 44.056000 0.00 0.00 0.00 229,091.20

15 Aug 2012 STOCK DISTRIBUTION USD/DTC15 Aug 2012

1,680.000 1.000000 NHEL Local 44.056000 0.00 0.00 0.00 74,014.08
Base 44.056000 0.00 0.00 0.00 74,014.08

87612G101 TARGA RESOURCES CORP COMMON STOCK USD. 04 Sep 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC04 Sep 2012

6,880.000 1.000000 NHHZ Local 45.270000 0.00 0.00 0.00 311,457.60
Base 45.270000 0.00 0.00 0.00 311,457.60

87612G101 Total

13,760.000 Local 0.00 0.00 0.00 614,562.88
Base 0.00 0.00 0.00 614,562.88

878155100 TEAM INC COMMON STOCK USD.3 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

200.000 1.000000 NHIH Local 33.050000 0.00 3.00 0.00 6,613.00
Base 33.050000 0.00 3.00 0.00 6,613.00

87817A107 TEAM HEALTH HOLDINGS INC COMMON STOCK USD.0110 Jul 2012 ISI GROUPINC USD/DTC 0.0413 Jul 2012

4,890.000 1.000000 NHHO Local 25.130400 0.00 195.60 0.00 123,083.26
Base 25.130400 0.00 195.60 0.00 123,083.26

12 Sep 2012 BNY CONVERGEX LJR USD/DTC 0.0417 Sep 2012

2,100.000 1.000000 NHHO Local 27.464800 0.00 73.50 0.00 57,749.58
Base 27.464800 0.00 73.50 0.00 57,749.58

87817A107 Total

6,990.000 Local 0.00 269.10 0.00 180,832.84
Base 0.00 269.10 0.00 180,832.84

879360105 TELEDYNE TECHNOLOGIES INC COMMON STOCK USD.0123 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0428 Aug 2012
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8,220.000 1.000000 NHHO Local 64.398300 0.00 287.70 0.00 529,641.73
Base 64.398300 0.00 287.70 0.00 529,641.73

24 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0429 Aug 2012

1,060.000 1.000000 NHHO Local 65.089500 0.00 37.10 0.00 69,031.97
Base 65.089500 0.00 37.10 0.00 69,031.97

27 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0430 Aug 2012

910.000 1.000000 NHHO Local 65.011200 0.00 31.85 0.00 59,192.04
Base 65.011200 0.00 31.85 0.00 59,192.04

879360105 Total

10,190.000 Local 0.00 356.65 0.00 657,865.74
Base 0.00 356.65 0.00 657,865.74

879664100 TELLABS INC COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

5,200.000 1.000000 NHHZ Local 3.258600 0.00 78.00 0.00 17,022.72
Base 3.258600 0.00 78.00 0.00 17,022.72

880349105 TENNECO INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 25.777400 0.00 6.00 0.00 10,316.96
Base 25.777400 0.00 6.00 0.00 10,316.96

88076W103 TERADATA CORP COMMON STOCK USD.0111 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0216 Jul 2012

1,100.000 1.000000 NHEY Local 62.836300 0.00 22.00 0.00 69,141.93
Base 62.836300 0.00 22.00 0.00 69,141.93

88076W103 TERADATA CORP COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

400.000 1.000000 NHIM Local 67.617600 0.00 0.00 0.00 27,047.04
Base 67.617600 0.00 0.00 0.00 27,047.04

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 67.620000 0.00 0.00 0.00 20,286.00
Base 67.620000 0.00 0.00 0.00 20,286.00

88076W103 Total

1,800.000 Local 0.00 22.00 0.00 116,474.97
Base 0.00 22.00 0.00 116,474.97
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880779103 TEREX CORP COMMON STOCK USD.0126 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0331 Jul 2012

2,210.000 1.000000 NHHO Local 17.846800 0.00 66.30 0.00 39,507.73
Base 17.846800 0.00 66.30 0.00 39,507.73

880990981 TEMPORARY INVT FD INC CASH EQUIVILANT 06 Aug 2012 DUMMY BROKER USD/BOS07 Aug 2012

187,217.552 1.000000 NHEB Local 36.860000 0.00 0.00 0.00 6,900,839.00
Base 36.860000 0.00 0.00 0.00 6,900,839.00

881609101 TESORO CORP COMMON STOCK USD. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

700.000 1.000000 NHDM Local 38.710000 0.00 10.50 0.00 27,107.50
Base 38.710000 0.00 10.50 0.00 27,107.50

26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

900.000 1.000000 NHDM Local 40.450000 0.00 13.50 0.00 36,418.50
Base 40.450000 0.00 13.50 0.00 36,418.50

881609101 Total

1,600.000 Local 0.00 24.00 0.00 63,526.00
Base 0.00 24.00 0.00 63,526.00

88224Q107 TEXAS CAPITAL BANCSHARES INC COMMON STOCK USD.0117 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

300.000 1.000000 NHIH Local 47.953300 0.00 4.50 0.00 14,390.49
Base 47.953300 0.00 4.50 0.00 14,390.49

882508104 TEXAS INSTRUMENTS INC COMMON STOCK USD1. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

900.000 1.000000 NHDM Local 29.848300 0.00 13.50 0.00 26,876.97
Base 29.848300 0.00 13.50 0.00 26,876.97

883203101 TEXTRON INC COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

2,100.000 1.000000 NHDM Local 26.017600 0.00 31.50 0.00 54,668.46
Base 26.017600 0.00 31.50 0.00 54,668.46

883556102 THERMO FISHER SCIENTIFIC INC COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 51.370000 0.00 4.50 0.00 15,415.50
Base 51.370000 0.00 4.50 0.00 15,415.50
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88554D205 3D SYSTEMS CORP COMMON STOCK USD. 05 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Jul 2012

100.000 1.000000 NHIH Local 36.530000 0.00 1.50 0.00 3,654.50
Base 36.530000 0.00 1.50 0.00 3,654.50

05 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

200.000 1.000000 NHIH Local 36.170000 0.00 0.00 0.00 7,234.00
Base 36.170000 0.00 0.00 0.00 7,234.00

31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

400.000 1.000000 NHIH Local 37.997600 0.00 0.00 0.00 15,199.04
Base 37.997600 0.00 0.00 0.00 15,199.04

88554D205 Total

700.000 Local 0.00 1.50 0.00 26,087.54
Base 0.00 1.50 0.00 26,087.54

88632Q103 TIBCO SOFTWARE INC COMMON STOCK USD. 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

1,100.000 1.000000 NHIM Local 28.087600 0.00 0.00 0.00 30,896.36
Base 28.087600 0.00 0.00 0.00 30,896.36

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

900.000 1.000000 NHIM Local 28.090000 0.00 0.00 0.00 25,281.00
Base 28.090000 0.00 0.00 0.00 25,281.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

300.000 1.000000 NHIM Local 28.090000 0.00 0.00 0.00 8,427.00
Base 28.090000 0.00 0.00 0.00 8,427.00

88632Q103 Total

2,300.000 Local 0.00 0.00 0.00 64,604.36
Base 0.00 0.00 0.00 64,604.36

886547108 TIFFANY + CO COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

61.000 1.000000 NHIB Local 58.150000 0.00 0.61 0.00 3,547.76
Base 58.150000 0.00 0.61 0.00 3,547.76

886547108 TIFFANY + CO COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012
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700.000 1.000000 NHIM Local 59.327100 0.00 10.50 0.00 41,539.47
Base 59.327100 0.00 10.50 0.00 41,539.47

886547108 TIFFANY + CO COMMON STOCK USD.0126 Sep 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.04OPEN

2,711.000 1.000000 NHIB Local 60.670900 0.00 108.44 0.00 164,587.25
Base 60.670900 0.00 108.44 0.00 164,587.25

886547108 Total

3,472.000 Local 0.00 119.55 0.00 209,674.48
Base 0.00 119.55 0.00 209,674.48

887317303 TIME WARNER INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 38.180000 0.00 4.50 0.00 11,458.50
Base 38.180000 0.00 4.50 0.00 11,458.50

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

400.000 1.000000 NHHY Local 41.703800 0.00 6.00 0.00 16,687.52
Base 41.703800 0.00 6.00 0.00 16,687.52

887317303 Total

700.000 Local 0.00 10.50 0.00 28,146.02
Base 0.00 10.50 0.00 28,146.02

88830R101 TITAN MACHINERY INC COMMON STOCK USD. 01 Aug 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0306 Aug 2012

6,750.000 1.000000 NHDX Local 27.422900 0.00 202.50 0.00 185,307.08
Base 27.422900 0.00 202.50 0.00 185,307.08

28 Aug 2012 IVY SECURITIES, INC. USD/DTC 0.0331 Aug 2012

9,250.000 1.000000 NHDX Local 23.296100 0.00 277.50 0.00 215,766.43
Base 23.296100 0.00 277.50 0.00 215,766.43

88830R101 Total

16,000.000 Local 0.00 480.00 0.00 401,073.51
Base 0.00 480.00 0.00 401,073.51

890110109 TOMPKINS FINANCIAL CORP COMMON STOCK USD.1 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

300.000 1.000000 NHIH Local 39.153000 0.00 4.50 0.00 11,750.40
Base 39.153000 0.00 4.50 0.00 11,750.40
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892356106 TRACTOR SUPPLY COMPANY COMMON STOCK USD. 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

300.000 1.000000 NHDZ Local 92.175000 0.00 6.00 0.00 27,658.50
Base 92.175000 0.00 6.00 0.00 27,658.50

892356106 TRACTOR SUPPLY COMPANY COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

500.000 1.000000 NHIM Local 90.110000 0.00 7.50 0.00 45,062.50
Base 90.110000 0.00 7.50 0.00 45,062.50

892356106 Total

800.000 Local 0.00 13.50 0.00 72,721.00
Base 0.00 13.50 0.00 72,721.00

893641100 TRANSDIGM GROUP INC COMMON STOCK USD.0111 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0216 Jul 2012

900.000 1.000000 NHEY Local 128.017600 0.00 18.00 0.00 115,233.84
Base 128.017600 0.00 18.00 0.00 115,233.84

893641100 TRANSDIGM GROUP INC COMMON STOCK USD.0125 Jul 2012 LIQUIDNETINC USD/DTC 0.0230 Jul 2012

7,700.000 1.000000 NHDZ Local 119.725000 0.00 154.00 0.00 922,036.50
Base 119.725000 0.00 154.00 0.00 922,036.50

27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

400.000 1.000000 NHDZ Local 120.471300 0.00 8.00 0.00 48,196.52
Base 120.471300 0.00 8.00 0.00 48,196.52

893641100 TRANSDIGM GROUP INC COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

200.000 1.000000 NHIM Local 123.357600 0.00 0.00 0.00 24,671.52
Base 123.357600 0.00 0.00 0.00 24,671.52

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

200.000 1.000000 NHIM Local 123.360000 0.00 0.00 0.00 24,672.00
Base 123.360000 0.00 0.00 0.00 24,672.00

893641100 Total

9,400.000 Local 0.00 180.00 0.00 1,134,810.38
Base 0.00 180.00 0.00 1,134,810.38

89417E109 TRAVELERS COS INC/THE COMMON STOCK NPV 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012
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200.000 1.000000 NHHY Local 63.070000 0.00 3.00 0.00 12,617.00
Base 63.070000 0.00 3.00 0.00 12,617.00

89421Q106 TRAVELZOO INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 22.375000 0.00 6.00 0.00 8,956.00
Base 22.375000 0.00 6.00 0.00 8,956.00

89469A104 TREEHOUSE FOODS INC COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

578.000 1.000000 NHIB Local 55.560000 0.00 5.78 0.00 32,119.46
Base 55.560000 0.00 5.78 0.00 32,119.46

89469A104 TREEHOUSE FOODS INC COMMON STOCK USD.0109 Aug 2012 RBC CAPITAL MARKETS USD/DTC 0.0314 Aug 2012

7,260.000 1.000000 NHDY Local 48.973700 0.00 217.80 0.00 355,766.86
Base 48.973700 0.00 217.80 0.00 355,766.86

89469A104 Total

7,838.000 Local 0.00 223.58 0.00 387,886.32
Base 0.00 223.58 0.00 387,886.32

895848109 TRIANGLE CAPITAL CORP COMMON STOCK USD. 26 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC28 Sep 2012

70.228 1.000000 NHHZ Local 25.560175 0.00 0.00 0.00 1,795.04
Base 25.560175 0.00 0.00 0.00 1,795.04

895848109 TRIANGLE CAPITAL CORP COMMON STOCK USD. 26 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC28 Sep 2012

101.518 1.000000 NHIH Local 25.559999 0.00 0.00 0.00 2,594.80
Base 25.559999 0.00 0.00 0.00 2,594.80

895848109 Total

171.746 Local 0.00 0.00 0.00 4,389.84
Base 0.00 0.00 0.00 4,389.84

896095106 TRICO BANCSHARES COMMON STOCK NPV 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

400.000 1.000000 NHIH Local 16.392500 0.00 6.00 0.00 6,563.00
Base 16.392500 0.00 6.00 0.00 6,563.00

896239100 TRIMBLE NAVIGATION LTD COMMON STOCK NPV 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

600.000 1.000000 NHDZ Local 43.841700 0.00 12.00 0.00 26,317.02
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Base 43.841700 0.00 12.00 0.00 26,317.02

896239100 TRIMBLE NAVIGATION LTD COMMON STOCK NPV 01 Aug 2012 INTERNAL SWAP DVP USD/DTC06 Aug 2012

1,000.000 1.000000 NHIM Local 44.600000 0.00 0.00 0.00 44,600.00
Base 44.600000 0.00 0.00 0.00 44,600.00

896239100 TRIMBLE NAVIGATION LTD COMMON STOCK NPV 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

607.000 1.000000 NHIB Local 46.331600 0.00 6.07 0.00 28,129.35
Base 46.331600 0.00 6.07 0.00 28,129.35

896239100 Total

2,207.000 Local 0.00 18.07 0.00 99,046.37
Base 0.00 18.07 0.00 99,046.37

896522109 TRINITY INDUSTRIES INC COMMON STOCK USD1. 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

60.000 1.000000 NHIB Local 28.860000 0.00 0.60 0.00 1,732.20
Base 28.860000 0.00 0.60 0.00 1,732.20

896945201 TRIPADVISOR INC COMMON STOCK USD. 31 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

1,900.000 1.000000 NHIM Local 33.432200 0.00 0.00 0.00 63,521.18
Base 33.432200 0.00 0.00 0.00 63,521.18

896945201 TRIPADVISOR INC COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,000.000 1.000000 NHDM Local 33.527000 0.00 15.00 0.00 33,542.00
Base 33.527000 0.00 15.00 0.00 33,542.00

896945201 Total

2,900.000 Local 0.00 15.00 0.00 97,063.18
Base 0.00 15.00 0.00 97,063.18

89785X101 TRUEBLUE INC COMMON STOCK NPV 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

400.000 1.000000 NHIH Local 17.162500 0.00 6.00 0.00 6,871.00
Base 17.162500 0.00 6.00 0.00 6,871.00

898402102 TRUSTMARK CORP COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

600.000 1.000000 NHHZ Local 26.033300 0.00 9.00 0.00 15,628.98
Base 26.033300 0.00 9.00 0.00 15,628.98
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899896104 TUPPERWARE BRANDS CORP COMMON STOCK USD.0107 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0112 Sep 2012

2,480.000 1.000000 NHDU Local 54.935200 0.00 12.40 0.00 136,251.70
Base 54.935200 0.00 12.40 0.00 136,251.70

900148701 TURKIYE GARANTI BANKASI ADR ADR 31 Jul 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0103 Aug 2012

97,900.000 1.000000 NHHJ Local 4.022300 0.00 979.00 0.00 394,762.17
Base 4.022300 0.00 979.00 0.00 394,762.17

90187B101 TWO HARBORS INVESTMENT CORP REIT 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,500.000 1.000000 NHHZ Local 10.938000 0.00 22.50 0.00 16,429.50
Base 10.938000 0.00 22.50 0.00 16,429.50

90187B101 TWO HARBORS INVESTMENT CORP REIT 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

10,700.000 1.000000 NHIH Local 11.467600 0.00 0.00 0.00 122,703.32
Base 11.467600 0.00 0.00 0.00 122,703.32

90187B101 TWO HARBORS INVESTMENT CORP REIT 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

36,200.000 1.000000 NHHZ Local 11.722400 0.00 543.00 0.00 424,893.88
Base 11.722400 0.00 543.00 0.00 424,893.88

90187B101 Total

48,400.000 Local 0.00 565.50 0.00 564,026.70
Base 0.00 565.50 0.00 564,026.70

902748102 UIL HOLDINGS CORP COMMON STOCK NPV 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

300.000 1.000000 NHIH Local 36.102600 0.00 4.50 0.00 10,835.28
Base 36.102600 0.00 4.50 0.00 10,835.28

902788108 UMB FINANCIAL CORP COMMON STOCK USD1. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

300.000 1.000000 NHHZ Local 51.856700 0.00 4.50 0.00 15,561.51
Base 51.856700 0.00 4.50 0.00 15,561.51

902973304 US BANCORP COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

480.000 1.000000 NHHY Local 31.850000 0.00 7.20 0.00 15,295.20
Base 31.850000 0.00 7.20 0.00 15,295.20

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012
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470.000 1.000000 NHHY Local 32.833500 0.00 7.05 0.00 15,438.80
Base 32.833500 0.00 7.05 0.00 15,438.80

902973304 US BANCORP COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,400.000 1.000000 NHDM Local 33.969300 0.00 21.00 0.00 47,578.02
Base 33.969300 0.00 21.00 0.00 47,578.02

902973304 Total

2,350.000 Local 0.00 35.25 0.00 78,312.02
Base 0.00 35.25 0.00 78,312.02

90346E103 US SILICA HOLDINGS INC COMMON STOCK 24 Aug 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0329 Aug 2012

5,900.000 1.000000 NHDX Local 12.059400 0.00 177.00 0.00 71,327.46
Base 12.059400 0.00 177.00 0.00 71,327.46

90384S303 ULTA SALON COSMETICS + FRAGR COMMON STOCK USD.0128 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTCOPEN

500.000 1.000000 NHIM Local 96.302200 0.00 0.00 0.00 48,151.10
Base 96.302200 0.00 0.00 0.00 48,151.10

904214103 UMPQUA HOLDINGS CORP COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,200.000 1.000000 NHHZ Local 13.823300 0.00 18.00 0.00 16,605.96
Base 13.823300 0.00 18.00 0.00 16,605.96

904708104 UNIFIRST CORP/MA COMMON STOCK USD.1 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

300.000 1.000000 NHHZ Local 64.873300 0.00 4.50 0.00 19,466.49
Base 64.873300 0.00 4.50 0.00 19,466.49

910047109 UNITED CONTINENTAL HOLDINGS COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

2,500.000 1.000000 NHIM Local 18.183600 0.00 37.50 0.00 45,496.50
Base 18.183600 0.00 37.50 0.00 45,496.50

911922102 UNITED STATES LIME + MINERAL COMMON STOCK USD.1 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

300.000 1.000000 NHHZ Local 50.699000 0.00 4.50 0.00 15,214.20
Base 50.699000 0.00 4.50 0.00 15,214.20

912WTM909 WALTON STREET REAL ESTATE FUND LIMITED PARTNERSHIP 10 Sep 2012 CAPITAL CALL USD/OTH10 Sep 2012

3,000,000.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 3,000,000.00
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Base 1.000000 0.00 0.00 0.00 3,000,000.00

913017109 UNITED TECHNOLOGIES CORP COMMON STOCK USD1. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHDM Local 78.085000 0.00 6.00 0.00 31,240.00
Base 78.085000 0.00 6.00 0.00 31,240.00

91307C102 UNITED THERAPEUTICS CORP COMMON STOCK USD.0105 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Jul 2012

100.000 1.000000 NHDF Local 51.987700 0.00 0.70 0.00 5,199.47
Base 51.987700 0.00 0.70 0.00 5,199.47

06 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0111 Jul 2012

1,100.000 1.000000 NHDF Local 51.774200 0.00 7.70 0.00 56,959.32
Base 51.774200 0.00 7.70 0.00 56,959.32

09 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0112 Jul 2012

1,800.000 1.000000 NHDF Local 51.425500 0.00 12.60 0.00 92,578.50
Base 51.425500 0.00 12.60 0.00 92,578.50

10 Jul 2012 LIQUIDNETINC USD/DTC 0.0213 Jul 2012

1,200.000 1.000000 NHDF Local 50.580000 0.00 18.00 0.00 60,714.00
Base 50.580000 0.00 18.00 0.00 60,714.00

10 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0113 Jul 2012

2,300.000 1.000000 NHDF Local 51.179000 0.00 16.10 0.00 117,727.80
Base 51.179000 0.00 16.10 0.00 117,727.80

11 Jul 2012 LIQUIDNETINC USD/DTC 0.0216 Jul 2012

600.000 1.000000 NHDF Local 49.860000 0.00 9.00 0.00 29,925.00
Base 49.860000 0.00 9.00 0.00 29,925.00

11 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0116 Jul 2012

2,600.000 1.000000 NHDF Local 50.323300 0.00 18.20 0.00 130,858.78
Base 50.323300 0.00 18.20 0.00 130,858.78

12 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0117 Jul 2012

1,900.000 1.000000 NHDF Local 49.973000 0.00 13.30 0.00 94,962.00
Base 49.973000 0.00 13.30 0.00 94,962.00
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13 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0118 Jul 2012

800.000 1.000000 NHDF Local 51.103700 0.00 5.60 0.00 40,888.56
Base 51.103700 0.00 5.60 0.00 40,888.56

16 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0119 Jul 2012

200.000 1.000000 NHDF Local 51.593900 0.00 1.40 0.00 10,320.18
Base 51.593900 0.00 1.40 0.00 10,320.18

18 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0123 Jul 2012

500.000 1.000000 NHDF Local 53.289800 0.00 3.50 0.00 26,648.40
Base 53.289800 0.00 3.50 0.00 26,648.40

19 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0124 Jul 2012

900.000 1.000000 NHDF Local 53.338200 0.00 6.30 0.00 48,010.68
Base 53.338200 0.00 6.30 0.00 48,010.68

20 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0125 Jul 2012

600.000 1.000000 NHDF Local 53.168000 0.00 4.20 0.00 31,905.00
Base 53.168000 0.00 4.20 0.00 31,905.00

91307C102 Total

14,600.000 Local 0.00 116.60 0.00 746,697.69
Base 0.00 116.60 0.00 746,697.69

91324P102 UNITEDHEALTH GROUP INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

300.000 1.000000 NHHY Local 55.730000 0.00 4.50 0.00 16,723.50
Base 55.730000 0.00 4.50 0.00 16,723.50

23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

300.000 1.000000 NHHY Local 53.980000 0.00 4.50 0.00 16,198.50
Base 53.980000 0.00 4.50 0.00 16,198.50

91324P102 Total

600.000 Local 0.00 9.00 0.00 32,922.00
Base 0.00 9.00 0.00 32,922.00

913543104 UNIVERSAL FOREST PRODUCTS COMMON STOCK NPV 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012
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200.000 1.000000 NHIH Local 39.263200 0.00 3.00 0.00 7,855.64
Base 39.263200 0.00 3.00 0.00 7,855.64

913543104 UNIVERSAL FOREST PRODUCTS COMMON STOCK NPV 13 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0118 Jul 2012

9,260.000 1.000000 NHDU Local 39.820500 0.00 46.30 0.00 368,784.13
Base 39.820500 0.00 46.30 0.00 368,784.13

913543104 Total

9,460.000 Local 0.00 49.30 0.00 376,639.77
Base 0.00 49.30 0.00 376,639.77

916896103 URANIUM ENERGY CORP COMMON STOCK USD. 02 Jul 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0106 Jul 2012

15,600.000 1.000000 NHIH Local 2.223100 0.00 156.00 0.00 34,836.36
Base 2.223100 0.00 156.00 0.00 34,836.36

916QWE902 RIVERSIDE CAPITAL APPRECIATION LP 05 Jul 2012 CAPITAL CALL USD/OTH05 Jul 2012

728,635.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 728,635.00
Base 1.000000 0.00 0.00 0.00 728,635.00

918204108 VF CORP COMMON STOCK NPV 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

200.000 1.000000 NHIM Local 149.297600 0.00 0.00 0.00 29,859.52
Base 149.297600 0.00 0.00 0.00 29,859.52

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

200.000 1.000000 NHIM Local 149.300000 0.00 0.00 0.00 29,860.00
Base 149.300000 0.00 0.00 0.00 29,860.00

28 Sep 2012 INTERNAL SWAP DVP USD/DTCOPEN

300.000 1.000000 NHIM Local 159.360000 0.00 0.00 0.00 47,808.00
Base 159.360000 0.00 0.00 0.00 47,808.00

918204108 Total

700.000 Local 0.00 0.00 0.00 107,527.52
Base 0.00 0.00 0.00 107,527.52

91879Q109 VAIL RESORTS INC COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

200.000 1.000000 NHIH Local 50.715000 0.00 3.00 0.00 10,146.00
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Base 50.715000 0.00 3.00 0.00 10,146.00

91913Y100 VALERO ENERGY CORP COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,300.000 1.000000 NHDM Local 30.945400 0.00 19.50 0.00 40,248.52
Base 30.945400 0.00 19.50 0.00 40,248.52

920253101 VALMONT INDUSTRIES COMMON STOCK USD1. 02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

400.000 1.000000 NHIM Local 120.991300 0.00 5.40 0.00 48,401.92
Base 120.991300 0.00 5.40 0.00 48,401.92

920997962 VALOR EQUITY PARTNERS II LP 25 Sep 2012 CAPITAL CALL USD/OTH25 Sep 2012

625,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 625,000.00
Base 1.000000 0.00 0.00 0.00 625,000.00

92276F100 VENTAS INC REIT USD.25 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 63.539900 0.00 3.00 0.00 12,710.98
Base 63.539900 0.00 3.00 0.00 12,710.98

92276F100 VENTAS INC REIT USD.25 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

800.000 1.000000 NHDM Local 62.553800 0.00 12.00 0.00 50,055.04
Base 62.553800 0.00 12.00 0.00 50,055.04

92276F100 Total

1,000.000 Local 0.00 15.00 0.00 62,766.02
Base 0.00 15.00 0.00 62,766.02

92335C106 VERA BRADLEY INC COMMON STOCK 27 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0330 Aug 2012

33,420.000 1.000000 NHDY Local 23.029400 0.00 1,002.60 0.00 770,645.15
Base 23.029400 0.00 1,002.60 0.00 770,645.15

28 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0331 Aug 2012

35,600.000 1.000000 NHDY Local 23.145100 0.00 1,068.00 0.00 825,033.56
Base 23.145100 0.00 1,068.00 0.00 825,033.56

92335C106 Total

69,020.000 Local 0.00 2,070.60 0.00 1,595,678.71
Base 0.00 2,070.60 0.00 1,595,678.71
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92342Y109 VERIFONE SYSTEMS INC COMMON STOCK USD.0130 Jul 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0402 Aug 2012

7,412.000 1.000000 NHIB Local 37.342500 0.00 296.48 0.00 277,079.09
Base 37.342500 0.00 296.48 0.00 277,079.09

07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

87.000 1.000000 NHIB Local 38.790000 0.00 0.87 0.00 3,375.60
Base 38.790000 0.00 0.87 0.00 3,375.60

92342Y109 Total

7,499.000 Local 0.00 297.35 0.00 280,454.69
Base 0.00 297.35 0.00 280,454.69

92343E102 VERISIGN INC COMMON STOCK USD. 27 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

900.000 1.000000 NHDZ Local 45.333700 0.00 18.00 0.00 40,818.33
Base 45.333700 0.00 18.00 0.00 40,818.33

92343E102 VERISIGN INC COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,000.000 1.000000 NHIM Local 47.647000 0.00 15.00 0.00 47,662.00
Base 47.647000 0.00 15.00 0.00 47,662.00

92343E102 Total

1,900.000 Local 0.00 33.00 0.00 88,480.33
Base 0.00 33.00 0.00 88,480.33

92343V104 VERIZON COMMUNICATIONS INC COMMON STOCK USD.1 11 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0216 Jul 2012

5,250.000 1.000000 NHEY Local 44.909300 0.00 105.00 0.00 235,878.83
Base 44.909300 0.00 105.00 0.00 235,878.83

92343V104 VERIZON COMMUNICATIONS INC COMMON STOCK USD.1 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

2,900.000 1.000000 NHDM Local 45.826200 0.00 43.50 0.00 132,939.48
Base 45.826200 0.00 43.50 0.00 132,939.48

92343V104 Total

8,150.000 Local 0.00 148.50 0.00 368,818.31
Base 0.00 148.50 0.00 368,818.31

92345Y106 VERISK ANALYTICS INC CLASS A COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012
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900.000 1.000000 NHIM Local 48.758700 0.00 13.50 0.00 43,896.33
Base 48.758700 0.00 13.50 0.00 43,896.33

92532F100 VERTEX PHARMACEUTICALS INC COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,300.000 1.000000 NHIM Local 49.704500 0.00 17.55 0.00 64,633.40
Base 49.704500 0.00 17.55 0.00 64,633.40

92769L101 VIRGIN MEDIA INC COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

200.000 1.000000 NHIM Local 27.380000 0.00 0.00 0.00 5,476.00
Base 27.380000 0.00 0.00 0.00 5,476.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

700.000 1.000000 NHIM Local 27.380000 0.00 0.00 0.00 19,166.00
Base 27.380000 0.00 0.00 0.00 19,166.00

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,000.000 1.000000 NHIM Local 27.380000 0.00 0.00 0.00 27,380.00
Base 27.380000 0.00 0.00 0.00 27,380.00

92769L101 Total

1,900.000 Local 0.00 0.00 0.00 52,022.00
Base 0.00 0.00 0.00 52,022.00

92823T108 VIRNETX HOLDING CORP COMMON STOCK USD. 05 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Jul 2012

300.000 1.000000 NHIH Local 37.284300 0.00 4.50 0.00 11,189.79
Base 37.284300 0.00 4.50 0.00 11,189.79

928241108 VIROPHARMA INC COMMON STOCK USD. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

300.000 1.000000 NHIH Local 27.776700 0.00 4.50 0.00 8,337.51
Base 27.776700 0.00 4.50 0.00 8,337.51

92826C839 VISA INC CLASS A SHARES COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,480.000 1.000000 NHDM Local 133.469700 0.00 22.20 0.00 197,557.36
Base 133.469700 0.00 22.20 0.00 197,557.36

929042109 VORNADO REALTY TRUST REIT USD.04 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 84.330000 0.00 3.00 0.00 16,869.00
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Base 84.330000 0.00 3.00 0.00 16,869.00

92924F106 WGL HOLDINGS INC COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

400.000 1.000000 NHHZ Local 40.354100 0.00 6.00 0.00 16,147.64
Base 40.354100 0.00 6.00 0.00 16,147.64

929297109 WMS INDUSTRIES INC COMMON STOCK USD.5 10 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0413 Jul 2012

4,238.000 1.000000 NHEX Local 20.268900 0.00 169.52 0.00 86,069.12
Base 20.268900 0.00 169.52 0.00 86,069.12

11 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0416 Jul 2012

4,590.000 1.000000 NHEX Local 20.469100 0.00 183.60 0.00 94,136.77
Base 20.469100 0.00 183.60 0.00 94,136.77

929297109 WMS INDUSTRIES INC COMMON STOCK USD.5 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

800.000 1.000000 NHHZ Local 19.920600 0.00 12.00 0.00 15,948.48
Base 19.920600 0.00 12.00 0.00 15,948.48

929297109 Total

9,628.000 Local 0.00 365.12 0.00 196,154.37
Base 0.00 365.12 0.00 196,154.37

929740108 WABTEC CORP COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

400.000 1.000000 NHIM Local 79.177600 0.00 0.00 0.00 31,671.04
Base 79.177600 0.00 0.00 0.00 31,671.04

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

400.000 1.000000 NHIM Local 79.180000 0.00 0.00 0.00 31,672.00
Base 79.180000 0.00 0.00 0.00 31,672.00

929740108 Total

800.000 Local 0.00 0.00 0.00 63,343.04
Base 0.00 0.00 0.00 63,343.04

930059100 WADDELL + REED FINANCIAL A COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

100.000 1.000000 NHIM Local 29.090000 0.00 0.00 0.00 2,909.00
Base 29.090000 0.00 0.00 0.00 2,909.00
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31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

1,600.000 1.000000 NHIM Local 29.090000 0.00 0.00 0.00 46,544.00
Base 29.090000 0.00 0.00 0.00 46,544.00

930059100 WADDELL + REED FINANCIAL A COMMON STOCK USD.0104 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0307 Sep 2012

2,025.000 1.000000 NHEX Local 30.130400 0.00 60.75 0.00 61,074.81
Base 30.130400 0.00 60.75 0.00 61,074.81

930059100 Total

3,725.000 Local 0.00 60.75 0.00 110,527.81
Base 0.00 60.75 0.00 110,527.81

931142103 WAL MART STORES INC COMMON STOCK USD.1 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

100.000 1.000000 NHHY Local 71.210000 0.00 1.50 0.00 7,122.50
Base 71.210000 0.00 1.50 0.00 7,122.50

931142103 WAL MART STORES INC COMMON STOCK USD.1 14 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0217 Aug 2012

2,500.000 1.000000 NHEY Local 73.852400 0.00 50.00 0.00 184,681.00
Base 73.852400 0.00 50.00 0.00 184,681.00

931142103 Total

2,600.000 Local 0.00 51.50 0.00 191,803.50
Base 0.00 51.50 0.00 191,803.50

931422109 WALGREEN CO COMMON STOCK USD. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

500.000 1.000000 NHHY Local 29.370000 0.00 7.50 0.00 14,692.50
Base 29.370000 0.00 7.50 0.00 14,692.50

93317Q105 WALTER ENERGY INC COMMON STOCK USD.0130 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0402 Aug 2012

9,021.000 1.000000 NHEZ Local 34.072700 0.00 360.84 0.00 307,730.67
Base 34.072700 0.00 360.84 0.00 307,730.67

31 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0403 Aug 2012

4,511.000 1.000000 NHEZ Local 34.319800 0.00 180.44 0.00 154,997.06
Base 34.319800 0.00 180.44 0.00 154,997.06

01 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0406 Aug 2012
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8,650.000 1.000000 NHEZ Local 34.394200 0.00 346.00 0.00 297,855.83
Base 34.394200 0.00 346.00 0.00 297,855.83

02 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0407 Aug 2012

2,632.000 1.000000 NHEZ Local 36.026000 0.00 105.28 0.00 94,925.71
Base 36.026000 0.00 105.28 0.00 94,925.71

93317Q105 Total

24,814.000 Local 0.00 992.56 0.00 855,509.27
Base 0.00 992.56 0.00 855,509.27

93399Y968 WARBURG PINCUS PRVT EQUITY X LIMITED PARTNERSHIP 25 Sep 2012 CAPITAL CALL USD/OTH25 Sep 2012

315,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 315,000.00
Base 1.000000 0.00 0.00 0.00 315,000.00

25 Sep 2012 CAPITAL CALL USD/OTH25 Sep 2012

35,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 35,000.00
Base 1.000000 0.00 0.00 0.00 35,000.00

93399Y968 Total

350,000.000 Local 0.00 0.00 0.00 350,000.00
Base 0.00 0.00 0.00 350,000.00

934390402 WARNACO GROUP INC/THE COMMON STOCK USD.0104 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0307 Sep 2012

1,186.000 1.000000 NHEX Local 52.027700 0.00 35.58 0.00 61,740.43
Base 52.027700 0.00 35.58 0.00 61,740.43

24 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0327 Sep 2012

1,453.000 1.000000 NHEX Local 52.107500 0.00 43.59 0.00 75,755.79
Base 52.107500 0.00 43.59 0.00 75,755.79

28 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.03OPEN

863.000 1.000000 NHEX Local 51.180500 0.00 25.89 0.00 44,194.66
Base 51.180500 0.00 25.89 0.00 44,194.66

934390402 Total

3,502.000 Local 0.00 105.06 0.00 181,690.88
Base 0.00 105.06 0.00 181,690.88
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939VCQ909 RIVERSIDE FUND IV LIMITED PARTNERSHIP 07 Aug 2012 CAPITAL CALL USD/OTH07 Aug 2012

1,988,017.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,988,017.00
Base 1.000000 0.00 0.00 0.00 1,988,017.00

942683103 WATSON PHARMACEUTICALS INC COMMON STOCK USD. 02 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0106 Jul 2012

3,418.000 1.000000 NHIB Local 74.736400 0.00 34.18 0.00 255,483.20
Base 74.736400 0.00 34.18 0.00 255,483.20

942683103 WATSON PHARMACEUTICALS INC COMMON STOCK USD. 02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

700.000 1.000000 NHIM Local 78.074300 0.00 9.45 0.00 54,661.46
Base 78.074300 0.00 9.45 0.00 54,661.46

942683103 WATSON PHARMACEUTICALS INC COMMON STOCK USD. 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

39.000 1.000000 NHIB Local 79.680000 0.00 0.39 0.00 3,107.91
Base 79.680000 0.00 0.39 0.00 3,107.91

942683103 Total

4,157.000 Local 0.00 44.02 0.00 313,252.57
Base 0.00 44.02 0.00 313,252.57

943315101 WAUSAU PAPER CORP COMMON STOCK NPV 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,700.000 1.000000 NHHZ Local 9.882400 0.00 25.50 0.00 16,825.58
Base 9.882400 0.00 25.50 0.00 16,825.58

947890109 WEBSTER FINANCIAL CORP COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

400.000 1.000000 NHIH Local 21.560000 0.00 6.00 0.00 8,630.00
Base 21.560000 0.00 6.00 0.00 8,630.00

947890109 WEBSTER FINANCIAL CORP COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

700.000 1.000000 NHHZ Local 22.551400 0.00 10.50 0.00 15,796.48
Base 22.551400 0.00 10.50 0.00 15,796.48

947890109 Total

1,100.000 Local 0.00 16.50 0.00 24,426.48
Base 0.00 16.50 0.00 24,426.48

94973V107 WELLPOINT INC COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012
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200.000 1.000000 NHHY Local 61.820000 0.00 3.00 0.00 12,367.00
Base 61.820000 0.00 3.00 0.00 12,367.00

949746101 WELLS FARGO + CO COMMON STOCK USD1. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

1,230.000 1.000000 NHHY Local 33.130000 0.00 18.45 0.00 40,768.35
Base 33.130000 0.00 18.45 0.00 40,768.35

949746101 WELLS FARGO + CO COMMON STOCK USD1. 01 Aug 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0206 Aug 2012

3,500.000 1.000000 NHEY Local 34.412000 0.00 70.00 0.00 120,512.00
Base 34.412000 0.00 70.00 0.00 120,512.00

949746101 WELLS FARGO + CO COMMON STOCK USD1. 23 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Aug 2012

590.000 1.000000 NHHY Local 33.950000 0.00 8.85 0.00 20,039.35
Base 33.950000 0.00 8.85 0.00 20,039.35

949746101 WELLS FARGO + CO COMMON STOCK USD1. 13 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0218 Sep 2012

3,800.000 1.000000 NHEY Local 34.878200 0.00 76.00 0.00 132,613.16
Base 34.878200 0.00 76.00 0.00 132,613.16

18 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0221 Sep 2012

3,525.000 1.000000 NHEY Local 35.369500 0.00 70.50 0.00 124,747.99
Base 35.369500 0.00 70.50 0.00 124,747.99

949746101 Total

12,645.000 Local 0.00 243.80 0.00 438,680.85
Base 0.00 243.80 0.00 438,680.85

95058W100 WENDY S CO/THE COMMON STOCK USD.1 23 Aug 2012 RBC CAPITAL MARKETS USD/DTC 0.0128 Aug 2012

12,610.000 1.000000 NHDY Local 4.254700 0.00 126.10 0.00 53,777.87
Base 4.254700 0.00 126.10 0.00 53,777.87

23 Aug 2012 WEEDEN + CO. USD/DTC 0.0128 Aug 2012

12,670.000 1.000000 NHDY Local 4.258900 0.00 126.70 0.00 54,086.96
Base 4.258900 0.00 126.70 0.00 54,086.96

95058W100 Total

25,280.000 Local 0.00 252.80 0.00 107,864.83
Base 0.00 252.80 0.00 107,864.83
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950755108 WERNER ENTERPRISES INC COMMON STOCK USD.0105 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

400.000 1.000000 NHIH Local 24.530000 0.00 0.00 0.00 9,812.00
Base 24.530000 0.00 0.00 0.00 9,812.00

957638109 WESTERN ALLIANCE BANCORP COMMON STOCK USD. 05 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

1,000.000 1.000000 NHIH Local 9.460000 0.00 0.00 0.00 9,460.00
Base 9.460000 0.00 0.00 0.00 9,460.00

959802109 WESTERN UNION CO COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

2,170.000 1.000000 NHIB Local 17.600000 0.00 21.70 0.00 38,213.70
Base 17.600000 0.00 21.70 0.00 38,213.70

962166104 WEYERHAEUSER CO REIT USD1.25 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,800.000 1.000000 NHIM Local 23.840800 0.00 27.00 0.00 42,940.44
Base 23.840800 0.00 27.00 0.00 42,940.44

966084204 WHITESTONE REIT B REIT USD.001 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

1,100.000 1.000000 NHIH Local 13.185400 0.00 16.50 0.00 14,520.44
Base 13.185400 0.00 16.50 0.00 14,520.44

966387102 WHITING PETROLEUM CORP COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0306 Jul 2012

6,390.000 1.000000 NHEZ Local 40.880900 0.00 191.70 0.00 261,420.65
Base 40.880900 0.00 191.70 0.00 261,420.65

05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0310 Jul 2012

12,969.000 1.000000 NHEZ Local 43.368400 0.00 389.07 0.00 562,833.85
Base 43.368400 0.00 389.07 0.00 562,833.85

06 Aug 2012 INSTINET USD/DTC 0.0109 Aug 2012

2,868.000 1.000000 NHEZ Local 42.508400 0.00 28.68 0.00 121,942.77
Base 42.508400 0.00 28.68 0.00 121,942.77

07 Aug 2012 INSTINET USD/DTC 0.0110 Aug 2012

3,515.000 1.000000 NHEZ Local 44.304000 0.00 35.15 0.00 155,763.71
Base 44.304000 0.00 35.15 0.00 155,763.71
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08 Aug 2012 INSTINET USD/DTC 0.0113 Aug 2012

3,323.000 1.000000 NHEZ Local 44.720700 0.00 33.23 0.00 148,640.12
Base 44.720700 0.00 33.23 0.00 148,640.12

09 Aug 2012 INSTINET USD/DTC 0.0114 Aug 2012

5,834.000 1.000000 NHEZ Local 44.933700 0.00 58.34 0.00 262,201.55
Base 44.933700 0.00 58.34 0.00 262,201.55

10 Aug 2012 INSTINET USD/DTC 0.0115 Aug 2012

5,014.000 1.000000 NHEZ Local 44.946700 0.00 50.14 0.00 225,412.89
Base 44.946700 0.00 50.14 0.00 225,412.89

966387102 Total

39,913.000 Local 0.00 786.31 0.00 1,738,215.54
Base 0.00 786.31 0.00 1,738,215.54

966837106 WHOLE FOODS MARKET INC COMMON STOCK NPV 31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

800.000 1.000000 NHIM Local 91.780000 0.00 0.00 0.00 73,424.00
Base 91.780000 0.00 0.00 0.00 73,424.00

15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

500.000 1.000000 NHIM Local 94.259900 0.00 7.50 0.00 47,137.45
Base 94.259900 0.00 7.50 0.00 47,137.45

966837106 WHOLE FOODS MARKET INC COMMON STOCK NPV 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

500.000 1.000000 NHDM Local 96.470000 0.00 7.50 0.00 48,242.50
Base 96.470000 0.00 7.50 0.00 48,242.50

966837106 Total

1,800.000 Local 0.00 15.00 0.00 168,803.95
Base 0.00 15.00 0.00 168,803.95

97651M109 WIPRO LTD ADR ADR 31 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0103 Aug 2012

5,700.000 1.000000 NHHJ Local 7.833600 0.00 57.00 0.00 44,708.52
Base 7.833600 0.00 57.00 0.00 44,708.52

981475106 WORLD FUEL SERVICES CORP COMMON STOCK USD.0108 Aug 2012 WEEDEN + CO. USD/DTC 0.0313 Aug 2012
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358.000 1.000000 NHDY Local 35.290000 0.00 10.74 0.00 12,644.56
Base 35.290000 0.00 10.74 0.00 12,644.56

08 Aug 2012 RBC CAPITAL MARKETS USD/DTC 0.0313 Aug 2012

2,570.000 1.000000 NHDY Local 35.286600 0.00 77.10 0.00 90,763.66
Base 35.286600 0.00 77.10 0.00 90,763.66

13 Aug 2012 WEEDEN + CO. USD/DTC 0.0316 Aug 2012

2,500.000 1.000000 NHDY Local 35.198000 0.00 75.00 0.00 88,070.00
Base 35.198000 0.00 75.00 0.00 88,070.00

13 Aug 2012 RBC CAPITAL MARKETS USD/DTC 0.0316 Aug 2012

4,000.000 1.000000 NHDY Local 35.193300 0.00 120.00 0.00 140,893.20
Base 35.193300 0.00 120.00 0.00 140,893.20

981475106 Total

9,428.000 Local 0.00 282.84 0.00 332,371.42
Base 0.00 282.84 0.00 332,371.42

98310W108 WYNDHAM WORLDWIDE CORP COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

800.000 1.000000 NHIM Local 51.059400 0.00 10.80 0.00 40,858.32
Base 51.059400 0.00 10.80 0.00 40,858.32

983134107 WYNN RESORTS LTD COMMON STOCK USD.0115 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

500.000 1.000000 NHIM Local 100.311100 0.00 7.50 0.00 50,163.05
Base 100.311100 0.00 7.50 0.00 50,163.05

983134107 WYNN RESORTS LTD COMMON STOCK USD.0115 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHDM Local 100.403600 0.00 6.00 0.00 40,167.44
Base 100.403600 0.00 6.00 0.00 40,167.44

983134107 Total

900.000 Local 0.00 13.50 0.00 90,330.49
Base 0.00 13.50 0.00 90,330.49

983919101 XILINX INC COMMON STOCK USD.0102 Aug 2012 EXTERNAL SWAP USD/DTC07 Aug 2012

900.000 1.000000 NHIM Local 32.620000 0.00 0.00 0.00 29,358.00
Base 32.620000 0.00 0.00 0.00 29,358.00
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98411C100 XENOPORT INC COMMON STOCK USD. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

1,700.000 1.000000 NHIH Local 10.527900 0.00 25.50 0.00 17,922.93
Base 10.527900 0.00 25.50 0.00 17,922.93

984332106 YAHOO  INC COMMON STOCK USD. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

940.000 1.000000 NHHY Local 15.760000 0.00 14.10 0.00 14,828.50
Base 15.760000 0.00 14.10 0.00 14,828.50

98884U108 ZAGG INC COMMON STOCK USD. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Jul 2012

1,000.000 1.000000 NHIH Local 11.243000 0.00 15.00 0.00 11,258.00
Base 11.243000 0.00 15.00 0.00 11,258.00

988FYP902 BICENT POWER LLC WTS SERIES B WARRANT 22 Aug 2012 FREE RECEIPT USD/NYC22 Aug 2012

860.299 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

988HBZ901 BICENT POWER LLC SERIES A WARRANT 22 Aug 2012 35 FREE RECEIPT USD/NYC26 Sep 2012

530.519 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

98933Q108 ZELTIQ AESTHETICS INC COMMON STOCK USD. 05 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0110 Jul 2012

1,700.000 1.000000 NHIH Local 5.965900 0.00 17.00 0.00 10,159.03
Base 5.965900 0.00 17.00 0.00 10,159.03

98956P102 ZIMMER HOLDINGS INC COMMON STOCK USD.0107 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0112 Sep 2012

2,200.000 1.000000 NHDF Local 65.562400 0.00 11.00 0.00 144,248.28
Base 65.562400 0.00 11.00 0.00 144,248.28

10 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0113 Sep 2012

2,700.000 1.000000 NHDF Local 65.057600 0.00 13.50 0.00 175,669.02
Base 65.057600 0.00 13.50 0.00 175,669.02

11 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0114 Sep 2012

1,200.000 1.000000 NHDF Local 65.477100 0.00 6.00 0.00 78,578.52
Base 65.477100 0.00 6.00 0.00 78,578.52
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11 Sep 2012 LIQUIDNETINC USD/DTC 0.0214 Sep 2012

1,300.000 1.000000 NHDF Local 65.375000 0.00 19.50 0.00 85,007.00
Base 65.375000 0.00 19.50 0.00 85,007.00

13 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0118 Sep 2012

500.000 1.000000 NHDF Local 66.460900 0.00 2.50 0.00 33,232.95
Base 66.460900 0.00 2.50 0.00 33,232.95

98956P102 Total

7,900.000 Local 0.00 52.50 0.00 516,735.77
Base 0.00 52.50 0.00 516,735.77

98978L105 ZOGENIX INC COMMON STOCK 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Aug 2012

5,600.000 1.000000 NHIH Local 2.119200 0.00 56.00 0.00 11,923.52
Base 2.119200 0.00 56.00 0.00 11,923.52

ACI0035N3 FRANKLIN PARK VENTURE FD 2008 LIMITED PARTNERSHIP 06 Jul 2012 CAPITAL CALL USD/OTH06 Jul 2012

313,760.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 313,760.00
Base 1.000000 0.00 0.00 0.00 313,760.00

ACI0035T0 FRANKLIN PARK VENTURE FD SER09 LIMITED PARTNERSHIP 20 Jul 2012 CAPITAL CALL USD/OTH20 Jul 2012

112,060.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 112,060.00
Base 1.000000 0.00 0.00 0.00 112,060.00

07 Aug 2012 CAPITAL CALL USD/OTH

206,880.000 1.000000 NHEL Local 3.900232 0.00 0.00 0.00 806,880.00
Base 3.900232 0.00 0.00 0.00 806,880.00

07 Aug 2012 CAPITAL CALL USD/OTHCANCEL

-206,880.000 1.000000 NHEL Local 3.900232 0.00 0.00 0.00 -806,880.00
Base 3.900232 0.00 0.00 0.00 -806,880.00

07 Aug 2012 CAPITAL CALL USD/OTH07 Aug 2012

206,880.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 206,880.00
Base 1.000000 0.00 0.00 0.00 206,880.00

28 Sep 2012 CAPITAL CALL USD/OTH28 Sep 2012
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107,750.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 107,750.00
Base 1.000000 0.00 0.00 0.00 107,750.00

ACI0035T0 Total

426,690.000 Local 0.00 0.00 0.00 426,690.00
Base 0.00 0.00 0.00 426,690.00

ACI0040Y2 FRANKLIN PARK VENTURE FD2010 LIMITED PARTNERSHIP 09 Aug 2012 CAPITAL CALL USD/OTH09 Aug 2012

162,500.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 162,500.00
Base 1.000000 0.00 0.00 0.00 162,500.00

04 Sep 2012 CAPITAL CALL USD/OTH04 Sep 2012

181,250.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 181,250.00
Base 1.000000 0.00 0.00 0.00 181,250.00

ACI0040Y2 Total

343,750.000 Local 0.00 0.00 0.00 343,750.00
Base 0.00 0.00 0.00 343,750.00

ACI006KU3 TA ASSOCIATES XI LP LIMITED PARTNERSHIP 23 Jul 2012 CAPITAL CALL USD/OTH23 Jul 2012

250,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 250,000.00
Base 1.000000 0.00 0.00 0.00 250,000.00

23 Aug 2012 CAPITAL CALL USD/OTH23 Aug 2012

250,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 250,000.00
Base 1.000000 0.00 0.00 0.00 250,000.00

06 Sep 2012 CAPITAL CALL USD/OTH06 Sep 2012

250,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 250,000.00
Base 1.000000 0.00 0.00 0.00 250,000.00

ACI006KU3 Total

750,000.000 Local 0.00 0.00 0.00 750,000.00
Base 0.00 0.00 0.00 750,000.00

ACI00KDF3 BLACKSTONE CAPITAL PARTNERS VI LP 27 Aug 2012 CAPITAL CALL USD/OTH27 Aug 2012

462,076.880 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 462,076.88
Base 1.000000 0.00 0.00 0.00 462,076.88
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27 Aug 2012 CAPITAL CALL USD/OTH

369,422.870 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 369,422.87
Base 1.000000 0.00 0.00 0.00 369,422.87

27 Aug 2012 CAPITAL CALL USD/OTHCANCEL

-369,422.870 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -369,422.87
Base 1.000000 0.00 0.00 0.00 -369,422.87

ACI00KDF3 Total

462,076.880 Local 0.00 0.00 0.00 462,076.88
Base 0.00 0.00 0.00 462,076.88

ACI00LU47 ING TAKEOVER PORTFOLIO REIT 16 Jul 2012 STATE STREET BANK AND TRUST USD/OTH16 Jul 2012

38,581,569.560 1.000000 NHER Local 1.000000 0.00 0.00 0.00 38,581,569.56
Base 1.000000 0.00 0.00 0.00 38,581,569.56

ACI00LU47 ING TAKEOVER PORTFOLIO REIT 20 Sep 2012 CAPITAL CALL USD/OTH

419,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 419,000.00
Base 1.000000 0.00 0.00 0.00 419,000.00

20 Sep 2012 CAPITAL CALL USD/OTHCANCEL

-419,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -419,000.00
Base 1.000000 0.00 0.00 0.00 -419,000.00

ACI00LU47 ING TAKEOVER PORTFOLIO REIT 20 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH20 Sep 2012

419,000.000 1.000000 NHER Local 1.000000 0.00 0.00 0.00 419,000.00
Base 1.000000 0.00 0.00 0.00 419,000.00

ACI00LU47 Total

39,000,569.560 Local 0.00 0.00 0.00 39,000,569.56
Base 0.00 0.00 0.00 39,000,569.56

ACI00LU54 CB RICHARD ELLIS REIT 19 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH19 Sep 2012

865,500.000 1.000000 NHEP Local 1.000000 0.00 0.00 0.00 865,500.00
Base 1.000000 0.00 0.00 0.00 865,500.00

ACI00Q1W6 CLARION PARTNERS REIT 25 Apr 2012 CAPITAL CALL USD/BOSCANCEL

Prepared by State StreetPage 552



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

-200,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 -200,000.00
Base 1.000000 0.00 0.00 0.00 -200,000.00

04 Sep 2012 CAPITAL CALL USD/OTH

443,095.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 443,095.00
Base 1.000000 0.00 0.00 0.00 443,095.00

04 Sep 2012 CAPITAL CALL USD/OTHCANCEL

-443,095.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 -443,095.00
Base 1.000000 0.00 0.00 0.00 -443,095.00

26 Sep 2012 CAPITAL CALL USD/OTH26 Sep 2012

6,820.500 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 6,820.50
Base 1.000000 0.00 0.00 0.00 6,820.50

ACI00Q1W6 Total

-193,179.500 Local 0.00 0.00 0.00 -193,179.50
Base 0.00 0.00 0.00 -193,179.50

ACI015986 WICKS CAPITAL PARTNERS IV LP LIMITED PARTNERSHIP 03 Aug 2012 CAPITAL CALL USD/OTH03 Aug 2012

1,290,833.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,290,833.00
Base 1.000000 0.00 0.00 0.00 1,290,833.00

ACI01R6B4 FRANKLIN PARK VENTURE SER 2012 LIMITED PARTNERSHIP 02 Jul 2012 CAPITAL CALL USD/BOS

43,750.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 43,750.00
Base 1.000000 0.00 0.00 0.00 43,750.00

02 Jul 2012 CAPITAL CALL USD/BOSCANCEL

-43,750.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -43,750.00
Base 1.000000 0.00 0.00 0.00 -43,750.00

02 Jul 2012 CAPITAL CALL USD/OTH02 Jul 2012

43,750.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 43,750.00
Base 1.000000 0.00 0.00 0.00 43,750.00

06 Jul 2012 CAPITAL CALL USD/OTH06 Jul 2012

50,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 50,000.00
Base 1.000000 0.00 0.00 0.00 50,000.00
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24 Aug 2012 CAPITAL CALL USD/OTH24 Aug 2012

62,500.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 62,500.00
Base 1.000000 0.00 0.00 0.00 62,500.00

28 Sep 2012 CAPITAL CALL USD/OTH28 Sep 2012

93,750.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 93,750.00
Base 1.000000 0.00 0.00 0.00 93,750.00

ACI01R6B4 Total

250,000.000 Local 0.00 0.00 0.00 250,000.00
Base 0.00 0.00 0.00 250,000.00

B0RTNX900 NOVOLIPET STEEL GDR REG S GDR 13 Sep 2012 CUSIP CHANGE NON CASH USD/CED14 Sep 2012

14,745.000 1.000000 NHIL Local 21.042988 0.00 0.00 0.00 310,278.87
Base 21.042988 0.00 0.00 0.00 310,278.87

B0RTNX900 NOVOLIPET STEEL GDR REG S GDR 13 Sep 2012 CUSIP CHANGE NON CASH USD/EUR14 Sep 2012

10,344.000 1.000000 NHHJ Local 31.979246 0.00 0.00 0.00 330,793.33
Base 31.979246 0.00 0.00 0.00 330,793.33

B0RTNX900 Total

25,089.000 Local 0.00 0.00 0.00 641,072.20
Base 0.00 0.00 0.00 641,072.20

B7D6LT901 VONTOBEL INDIA FUND VONTOBEL INDIA FUND 09 Aug 2012 BANK VONTOBEL AG USD/OTH

347,300.000 1.000000 NHHP Local 99.308750 0.00 0.00 0.00 34,489,928.88
Base 99.308750 0.00 0.00 0.00 34,489,928.88

09 Aug 2012 BANK VONTOBEL AG USD/OTHCANCEL

-347,300.000 1.000000 NHHP Local 99.308750 0.00 0.00 0.00 -34,489,928.88
Base 99.308750 0.00 0.00 0.00 -34,489,928.88

09 Aug 2012 BANK VONTOBEL AG USD/OTH09 Aug 2012

342,097.238 1.000000 NHHP Local 100.819080 0.00 0.00 0.00 34,489,928.88
Base 100.819080 0.00 0.00 0.00 34,489,928.88

15 Aug 2012 HSBC USD/OTH
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336,973.000 1.000000 NHHP Local 100.819100 0.00 0.00 0.00 33,973,314.58
Base 100.819100 0.00 0.00 0.00 33,973,314.58

15 Aug 2012 HSBC USD/OTHCANCEL

-336,973.000 1.000000 NHHP Local 100.819100 0.00 0.00 0.00 -33,973,314.58
Base 100.819100 0.00 0.00 0.00 -33,973,314.58

15 Aug 2012 HSBC USD/OTH16 Aug 2012

337,140.110 1.000000 NHHP Local 100.769127 0.00 0.00 0.00 33,973,314.58
Base 100.769127 0.00 0.00 0.00 33,973,314.58

B7D6LT901 Total

679,237.348 Local 0.00 0.00 0.00 68,463,243.46
Base 0.00 0.00 0.00 68,463,243.46

G0229R108 ALTERRA CAPITAL HOLDINGS LTD COMMON STOCK USD1. 18 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

700.000 1.000000 NHHZ Local 24.004300 0.00 10.50 0.00 16,813.51
Base 24.004300 0.00 10.50 0.00 16,813.51

G0408V102 AON PLC COMMON STOCK USD.0115 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

400.000 1.000000 NHDM Local 52.467500 0.00 6.00 0.00 20,993.00
Base 52.467500 0.00 6.00 0.00 20,993.00

G16962105 BUNGE LTD COMMON STOCK USD.0109 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 61.080000 0.00 3.00 0.00 12,219.00
Base 61.080000 0.00 3.00 0.00 12,219.00

G24140108 COOPER INDUSTRIES PLC COMMON STOCK USD.0131 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

900.000 1.000000 NHIM Local 71.880000 0.00 0.00 0.00 64,692.00
Base 71.880000 0.00 0.00 0.00 64,692.00

G2554F113 COVIDIEN PLC COMMON STOCK USD.2 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

100.000 1.000000 NHHY Local 53.330000 0.00 1.50 0.00 5,334.50
Base 53.330000 0.00 1.50 0.00 5,334.50

G2554F113 COVIDIEN PLC COMMON STOCK USD.2 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

600.000 1.000000 NHDM Local 59.913300 0.00 9.00 0.00 35,956.98
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Base 59.913300 0.00 9.00 0.00 35,956.98

G2554F113 Total

700.000 Local 0.00 10.50 0.00 41,291.48
Base 0.00 10.50 0.00 41,291.48

G27823106 DELPHI AUTOMOTIVE PLC COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,900.000 1.000000 NHIM Local 27.603400 0.00 25.65 0.00 52,472.11
Base 27.603400 0.00 25.65 0.00 52,472.11

G3157S106 ENSCO PLC CL A COMMON STOCK USD.1 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

12,800.000 1.000000 NHDM Local 56.013600 0.00 192.00 0.00 717,166.08
Base 56.013600 0.00 192.00 0.00 717,166.08

G3922B107 GENPACT LTD COMMON STOCK USD.0127 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0201 Aug 2012

4,200.000 1.000000 NHDZ Local 17.449300 0.00 84.00 0.00 73,371.06
Base 17.449300 0.00 84.00 0.00 73,371.06

G3922B107 GENPACT LTD COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

2,600.000 1.000000 NHIM Local 18.143800 0.00 35.10 0.00 47,208.98
Base 18.143800 0.00 35.10 0.00 47,208.98

G3922B107 Total

6,800.000 Local 0.00 119.10 0.00 120,580.04
Base 0.00 119.10 0.00 120,580.04

G4388N106 HELEN OF TROY LTD COMMON STOCK USD.1 05 Jul 2012 EXTERNAL SWAP USD/DTC10 Jul 2012

300.000 1.000000 NHIH Local 34.310000 0.00 0.00 0.00 10,293.00
Base 34.310000 0.00 0.00 0.00 10,293.00

G4412G101 HERBALIFE LTD COMMON STOCK USD. 31 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

600.000 1.000000 NHIM Local 54.887600 0.00 0.00 0.00 32,932.56
Base 54.887600 0.00 0.00 0.00 32,932.56

31 Jul 2012 INTERNAL SWAP DVP USD/DTC03 Aug 2012

400.000 1.000000 NHIM Local 54.890000 0.00 0.00 0.00 21,956.00
Base 54.890000 0.00 0.00 0.00 21,956.00

Prepared by State StreetPage 556



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

G4412G101 HERBALIFE LTD COMMON STOCK USD. 07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

48.000 1.000000 NHIB Local 52.660000 0.00 0.48 0.00 2,528.16
Base 52.660000 0.00 0.48 0.00 2,528.16

26 Sep 2012 BNY CONVERGEX LJR USD/DTC 0.05OPEN

5,677.000 1.000000 NHIB Local 45.015000 0.00 283.85 0.00 255,834.01
Base 45.015000 0.00 283.85 0.00 255,834.01

G4412G101 Total

6,725.000 Local 0.00 284.33 0.00 313,250.73
Base 0.00 284.33 0.00 313,250.73

G47791101 INGERSOLL RAND PLC COMMON STOCK USD1. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Aug 2012

1,100.000 1.000000 NHIM Local 45.576400 0.00 16.50 0.00 50,150.54
Base 45.576400 0.00 16.50 0.00 50,150.54

G54050102 LAZARD LTD CL A COMMON STOCK USD.0102 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,900.000 1.000000 NHIM Local 26.711800 0.00 25.65 0.00 50,778.07
Base 26.711800 0.00 25.65 0.00 50,778.07

G65773106 NORDIC AMERICAN TANKERS LTD COMMON STOCK USD.0118 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0223 Jul 2012

1,300.000 1.000000 NHHZ Local 13.043600 0.00 19.50 0.00 16,976.18
Base 13.043600 0.00 19.50 0.00 16,976.18

G6648D109 HOME LOAN SERVICING SOLUTION COMMON STOCK 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

3,000.000 1.000000 NHIH Local 16.045200 0.00 45.00 0.00 48,180.60
Base 16.045200 0.00 45.00 0.00 48,180.60

G67743107 ORIENT EXPRESS HOTELS LTD  A COMMON STOCK USD.0102 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0106 Jul 2012

1,200.000 1.000000 NHIH Local 8.525400 0.00 12.00 0.00 10,242.48
Base 8.525400 0.00 12.00 0.00 10,242.48

G7127P100 PLATINUM UNDERWRITERS HLDGS COMMON STOCK USD.0117 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

200.000 1.000000 NHIH Local 42.775000 0.00 3.00 0.00 8,558.00
Base 42.775000 0.00 3.00 0.00 8,558.00
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G7945M107 SEAGATE TECHNOLOGY COMMON STOCK USD. 24 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

19,800.000 1.000000 NHDM Local 26.397400 0.00 297.00 0.00 522,965.52
Base 26.397400 0.00 297.00 0.00 522,965.52

G81075106 SHIP FINANCE INTL LTD COMMON STOCK USD1. 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Jul 2012

600.000 1.000000 NHIH Local 15.803300 0.00 9.00 0.00 9,490.98
Base 15.803300 0.00 9.00 0.00 9,490.98

G9319H102 VALIDUS HOLDINGS LTD COMMON STOCK USD. 02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

1,400.000 1.000000 NHIM Local 32.093900 0.00 18.90 0.00 44,950.36
Base 32.093900 0.00 18.90 0.00 44,950.36

G93205113 VANTAGE DRILLING CO COMMON STOCK USD. 15 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0120 Aug 2012

4,500.000 1.000000 NHIH Local 1.499300 0.00 45.00 0.00 6,791.85
Base 1.499300 0.00 45.00 0.00 6,791.85

G94368100 WARNER CHILCOTT PLC CLASS A COMMON STOCK USD.0131 Jul 2012 GOLDMAN SACHS + CO USD/DTC03 Aug 2012

3,100.000 1.000000 NHIM Local 17.000000 0.00 0.00 0.00 52,700.00
Base 17.000000 0.00 0.00 0.00 52,700.00

H0023R105 ACE LTD COMMON STOCK CHF29. 09 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

200.000 1.000000 NHHY Local 72.140000 0.00 3.00 0.00 14,431.00
Base 72.140000 0.00 3.00 0.00 14,431.00

H0023R105 ACE LTD COMMON STOCK CHF29. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

300.000 1.000000 NHDM Local 73.010000 0.00 4.50 0.00 21,907.50
Base 73.010000 0.00 4.50 0.00 21,907.50

H0023R105 Total

500.000 Local 0.00 7.50 0.00 36,338.50
Base 0.00 7.50 0.00 36,338.50

H89128104 TYCO INTERNATIONAL LTD COMMON STOCK USD6.709 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Jul 2012

280.000 1.000000 NHHY Local 53.219900 0.00 4.20 0.00 14,905.77
Base 53.219900 0.00 4.20 0.00 14,905.77

Prepared by State StreetPage 558



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

N53745100 LYONDELLBASELL INDU CL A COMMON STOCK 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

18,800.000 1.000000 NHDM Local 50.738300 0.00 282.00 0.00 954,162.04
Base 50.738300 0.00 282.00 0.00 954,162.04

P16994132 BANCO LATINOAMERICANO COME E COMMON STOCK NPV 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

300.000 1.000000 NHIH Local 21.983300 0.00 4.50 0.00 6,599.49
Base 21.983300 0.00 4.50 0.00 6,599.49

P31076105 COPA HOLDINGS SA CLASS A COMMON STOCK NPV 02 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0107 Aug 2012

600.000 1.000000 NHIM Local 77.909200 0.00 8.10 0.00 46,753.62
Base 77.909200 0.00 8.10 0.00 46,753.62

Y0486S104 AVAGO TECHNOLOGIES LTD COMMON STOCK 01 Aug 2012 EXTERNAL SWAP USD/DTC06 Aug 2012

1,100.000 1.000000 NHIM Local 36.690000 0.00 0.00 0.00 40,359.00
Base 36.690000 0.00 0.00 0.00 40,359.00

US DOLLAR  Total

68,254,852.127 0.00

0.00

148,065.95

148,065.95

0.00

0.00

325,303,208.45

325,303,208.45

Local

Base

EQUITY  Total
101,061,680.127

0.00 314,487.14 226,723.00 508,679,249.84Base

FIXED INCOME
CANADIAN DOLLAR

135087A46 CANADIAN GOVERNMENT 1.5%   01 Sep 2017 26 Sep 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CANOPEN

1,805,000.000 0.984250 NHIO Local 100.850000 2,225.34 0.00 0.00 1,820,342.50
Base 102.463805 2,260.95 0.00 0.00 1,849,471.68

27 Sep 2012 TORONTO DOMINION BANK CAD/CANOPEN

1,920,000.000 0.984050 NHIO Local 100.910000 2,446.03 0.00 0.00 1,937,472.00
Base 102.545602 2,485.68 0.00 0.00 1,968,875.56
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135087A46 Total

3,725,000.000 Local 4,671.37 0.00 0.00 3,757,814.50
Base 4,746.63 0.00 0.00 3,818,347.24

135087ZU1 CANADIAN GOVERNMENT 2.75%   01 Jun 2022 11 Jul 2012 SCOTIA CAPITAL (USA) INC CAD/CAN16 Jul 2012

900,000.000 1.020550 NHIO Local 109.930000 3,051.37 0.00 0.00 989,370.00
Base 107.716427 2,989.93 0.00 0.00 969,447.84

135087ZV9 CANADIAN GOVERNMENT 1.5%   01 Mar 2017 27 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN

3,950,000.000 1.006050 NHIO Local 100.895400 24,836.30 0.00 0.00 3,985,368.30
Base 100.288654 24,686.94 0.00 0.00 3,961,401.82

27 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CANCANCEL

-3,950,000.000 1.006050 NHIO Local 100.895400 -24,836.30 0.00 0.00 -3,985,368.30
Base 100.288654 -24,686.94 0.00 0.00 -3,961,401.82

27 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN01 Aug 2012

3,950,000.000 1.006050 NHIO Local 100.895400 24,836.30 0.00 0.00 3,985,368.30
Base 100.288654 24,686.94 0.00 0.00 3,961,401.82

135087ZV9 Total

3,950,000.000 Local 24,836.30 0.00 0.00 3,985,368.30
Base 24,686.94 0.00 0.00 3,961,401.82

972VQAII8 99Z01VX74 CAN FWD 09 10 12 1.5%   01 Mar 2017 03 Jul 2012 TORONTO DOMINION BANK CAD/CAX10 Sep 2012

5,636,000.000 1.012350 NHIO Local 101.077430 2,084.55 0.00 0.00 5,696,723.95
Base 99.844352 2,059.12 0.00 0.00 5,627,227.69

04 Sep 2012 MERRILL LYNCH CANADA INC CAD/CAX10 Sep 2012

3,950,000.000 0.986250 NHIO Local 100.880000 1,460.96 0.00 0.00 3,984,760.00
Base 102.286439 1,481.33 0.00 0.00 4,040,314.32

04 Sep 2012 MERRILL LYNCH CANADA INC CAD/CAX

3,950,000.000 0.986250 NHIO Local 100.850000 1,460.96 0.00 0.00 3,983,575.00
Base 102.256020 1,481.33 0.00 0.00 4,039,112.80

04 Sep 2012 MERRILL LYNCH CANADA INC CAD/CAXCANCEL
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-3,950,000.000 0.986250 NHIO Local 100.850000 -1,460.96 0.00 0.00 -3,983,575.00
Base 102.256020 -1,481.33 0.00 0.00 -4,039,112.80

972VQAII8 Total

9,586,000.000 Local 3,545.51 0.00 0.00 9,681,483.95
Base 3,540.45 0.00 0.00 9,667,542.01

988FCHII5 99Z01XC16 CAN FWD 10 19 12 1.5%   01 Mar 2017 04 Sep 2012 MERRILL LYNCH CANADA INC CAD/CAXOPEN

5,636,000.000 0.986250 NHIO Local 100.816772 11,117.59 0.00 0.00 5,682,033.27
Base 102.222329 11,272.59 0.00 0.00 5,761,250.46

ACI02I9F1 99Z01Y728 CAN FWD 11 DASHTAG 2 1.5%   01 Sep 2017 26 Sep 2012 MERRILL LYNCH CANADA INC CAD/CAXOPEN

1,805,000.000 0.984250 NHIO Local 100.779428 6,379.32 0.00 0.00 1,819,068.68
Base 102.392104 6,481.40 0.00 0.00 1,848,177.48

27 Sep 2012 TORONTO DOMINION BANK CAD/CAXOPEN

1,920,000.000 0.981350 NHIO Local 100.843833 6,785.75 0.00 0.00 1,936,201.60
Base 102.760313 6,914.71 0.00 0.00 1,972,998.01

ACI02I9F1 Total

3,725,000.000 Local 13,165.07 0.00 0.00 3,755,270.28
Base 13,396.11 0.00 0.00 3,821,175.49

CANADIAN DOLLAR  Total

27,522,000.000 60,387.21

60,632.65

0.00

0.00

0.00

0.00

27,851,340.30

27,999,164.86

Local

Base

DANISH KRONE

983RDVII2 KINGDOM OF DENMARK 3%   15 Nov 2021 13 Sep 2012 J P MORGAN SECURITIES INC DKK/CED18 Sep 2012

2,125,000.000 5.773550 NHIO Local 113.897000 53,647.54 0.00 0.00 2,420,311.25
Base 19.727377 9,291.95 0.00 0.00 419,206.77

DANISH KRONE  Total

2,125,000.000 53,647.54

9,291.95

0.00

0.00

0.00

0.00

2,420,311.25

419,206.77

Local

Base
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EURO CURRENCY

BELGIUM

776116II8 BELGIUM KINGDOM 4.25%   28 Sep 2014 23 Jul 2012 MORGAN STANLEY CO INCORPORATED EUR/EUR26 Jul 2012

650,000.000 0.824810 NHIO Local 108.430000 22,794.40 0.00 0.00 704,795.00
Base 131.460579 27,635.94 0.00 0.00 854,493.76

23 Jul 2012 BANC OF AMERICA SECURITIES EUR/EUR

650,000.000 0.824810 NHIO Local 108.430000 22,794.40 0.00 0.00 704,795.00
Base 131.460579 27,635.94 0.00 0.00 854,493.76

23 Jul 2012 BANC OF AMERICA SECURITIES EUR/EURCANCEL

-650,000.000 0.824810 NHIO Local 108.430000 -22,794.40 0.00 0.00 -704,795.00
Base 131.460579 -27,635.94 0.00 0.00 -854,493.76

23 Jul 2012 MERRILL LYNCH INTERNATIONAL EUR/EUR26 Jul 2012

650,000.000 0.824810 NHIO Local 108.430000 22,794.40 0.00 0.00 704,795.00
Base 131.460579 27,635.94 0.00 0.00 854,493.76

28 Sep 2012 UBS AG EUR/EUROPEN

1,300,000.000 0.777786 NHIO Local 107.800000 756.85 0.00 0.00 1,401,400.00
Base 138.598535 973.08 0.00 0.00 1,801,780.96

776116II8 Total

2,600,000.000 Local 46,345.65 0.00 0.00 2,810,990.00
Base 56,244.96 0.00 0.00 3,510,768.48

982YEDII7 BELGIUM KINGDOM 3.5%   28 Jun 2017 30 Jul 2012 BARCLAYS CAPITAL EUR/CED02 Aug 2012

550,000.000 0.816393 NHIO Local 109.850000 1,845.89 0.00 0.00 604,175.00
Base 134.555294 2,261.03 0.00 0.00 740,054.12

ACI01D4R2 BELGIUM KINGDOM 4.25%   28 Sep 2022 23 Jul 2012 MORGAN STANLEY CO INCORPORATED EUR/EUR26 Jul 2012

140,000.000 0.824810 NHIO Local 115.440000 2,991.26 0.00 0.00 161,616.00
Base 139.959506 3,626.60 0.00 0.00 195,943.31

23 Jul 2012 BANC OF AMERICA SECURITIES EUR/EUR

140,000.000 0.824810 NHIO Local 115.550000 2,991.26 0.00 0.00 161,770.00
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Base 140.092870 3,626.60 0.00 0.00 196,130.02

23 Jul 2012 BANC OF AMERICA SECURITIES EUR/EURCANCEL

-140,000.000 0.824810 NHIO Local 115.550000 -2,991.26 0.00 0.00 -161,770.00
Base 140.092870 -3,626.60 0.00 0.00 -196,130.02

23 Jul 2012 MERRILL LYNCH INTERNATIONAL EUR/EUR26 Jul 2012

140,000.000 0.824810 NHIO Local 115.550000 2,991.26 0.00 0.00 161,770.00
Base 140.092870 3,626.60 0.00 0.00 196,130.02

14 Sep 2012 GOLDMAN SACHS + CO EUR/CED20 Sep 2012

550,000.000 0.761006 NHIO Local 114.500000 15,327.87 0.00 0.00 629,750.00
Base 150.458735 20,141.59 0.00 0.00 827,523.04

28 Sep 2012 UBS AG EUR/EUROPEN

280,000.000 0.777786 NHIO Local 114.990000 163.01 0.00 0.00 321,972.00
Base 147.842723 209.58 0.00 0.00 413,959.63

ACI01D4R2 Total

1,110,000.000 Local 21,473.40 0.00 0.00 1,275,108.00
Base 27,604.37 0.00 0.00 1,633,556.00

BELGIUM Total
4,260,000.000 69,664.94

86,110.36 0.00

0.00

0.00

0.00 4,690,273.00

5,884,378.60

Local

Base

FINLAND

983UUVII6 FINNISH GOVERNMENT 3.5%   15 Apr 2021 07 Sep 2012 ROYAL BANK OF SCOTLAND PLC EUR/CED12 Sep 2012

625,000.000 0.781586 NHIO Local 114.340000 8,989.73 0.00 0.00 714,625.00
Base 146.292283 11,501.91 0.00 0.00 914,326.76

FINLAND Total
625,000.000 8,989.73

11,501.91 0.00

0.00

0.00

0.00 714,625.00

914,326.76

Local

Base

FRANCE

ACI01G0C2 FRANCE (GOVT OF) 3%   25 Apr 2022 04 Sep 2012 GOLDMAN SACHS + CO EUR/CED07 Sep 2012

600,000.000 0.795798 NHIO Local 106.860000 6,657.53 0.00 0.00 641,160.00
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Base 134.280307 8,365.85 0.00 0.00 805,681.85

ACI0288Q0 FRENCH TREASURY NOTE 1%   25 Jul 2017 12 Sep 2012 J P MORGAN SECURITIES INC EUR/CED18 Sep 2012

1,140,000.000 0.775615 NHIO Local 100.335000 1,717.81 0.00 0.00 1,143,819.00
Base 129.361861 2,214.77 0.00 0.00 1,474,725.22

FRANCE Total
1,740,000.000 8,375.34

10,580.62 0.00

0.00

0.00

0.00 1,784,979.00

2,280,407.07

Local

Base

GERMANY

972YXAII4 99Z01WAV4 BGB FWD 09 14 12 4.25%   28 Sep 2014 07 Sep 2012 MERRILL LYNCH INTERNATIONAL EUR/EUR14 Sep 2012

650,000.000 0.781586 NHIO Local 107.940000 26,568.32 0.00 0.00 701,610.00
Base 138.103804 33,992.83 0.00 0.00 897,674.73

07 Sep 2012 MORGAN STANLEY CO INCORPORATED EUR/EUR14 Sep 2012

650,000.000 0.781586 NHIO Local 107.950000 26,568.31 0.00 0.00 701,675.00
Base 138.116599 33,992.82 0.00 0.00 897,757.89

972YXAII4 Total

1,300,000.000 Local 53,136.63 0.00 0.00 1,403,285.00
Base 67,985.65 0.00 0.00 1,795,432.62

972YXBII2 99Z01WAX0 BGB FWD 09 14 12 4.25%   28 Sep 2022 23 Jul 2012 MORGAN STANLEY CO INCORPORATED EUR/EUR14 Sep 2012

140,000.000 0.824810 NHIO Local 114.859400 3,804.10 0.00 0.00 160,803.16
Base 139.255586 4,612.09 0.00 0.00 194,957.82

23 Jul 2012 BANC OF AMERICA SECURITIES EUR/EUR

140,000.000 0.824810 NHIO Local 114.975937 3,804.10 0.00 0.00 160,966.31
Base 139.396876 4,612.09 0.00 0.00 195,155.63

23 Jul 2012 BANC OF AMERICA SECURITIES EUR/EURCANCEL

-140,000.000 0.824810 NHIO Local 114.975937 -3,804.10 0.00 0.00 -160,966.31
Base 139.396876 -4,612.09 0.00 0.00 -195,155.63

23 Jul 2012 MERRILL LYNCH INTERNATIONAL EUR/EUR14 Sep 2012

140,000.000 0.824810 NHIO Local 114.975937 3,804.10 0.00 0.00 160,966.31
Base 139.396876 4,612.09 0.00 0.00 195,155.63
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972YXBII2 Total

280,000.000 Local 7,608.20 0.00 0.00 321,769.47
Base 9,224.18 0.00 0.00 390,113.45

985MPCII0 LAND NORDRHEIN WESTFALEN 1.25%   13 Sep 2013 17 Aug 2012 GOLDMAN SACHS + CO EUR/CED22 Aug 2012

750,000.000 0.812051 NHIO Local 101.250000 8,811.48 0.00 0.00 759,375.00
Base 124.684287 10,850.89 0.00 0.00 935,132.16

ACI01UR81 BUNDESREPUB. DEUTSCHLAND 1.75%   04 Jul 2022 09 Jul 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CED12 Jul 2012

775,000.000 0.813041 NHIO Local 104.019000 3,335.85 0.00 0.00 806,147.25
Base 127.938197 4,102.93 0.00 0.00 991,521.03

23 Aug 2012 MORGAN STANLEY CO INCORPORATED EUR/CED28 Aug 2012

580,000.000 0.794755 NHIO Local 103.091000 3,803.50 0.00 0.00 597,927.80
Base 129.714189 4,785.75 0.00 0.00 752,342.30

23 Aug 2012 GOLDMAN SACHS + CO EUR/CED28 Aug 2012

575,000.000 0.794755 NHIO Local 103.080000 3,770.71 0.00 0.00 592,710.00
Base 129.700348 4,744.49 0.00 0.00 745,777.00

26 Sep 2012 J P MORGAN SECURITIES INC EUR/CED28 Sep 2012

2,000,000.000 0.777968 NHIO Local 102.686000 16,088.11 0.00 0.00 2,053,720.00
Base 131.992576 20,679.66 0.00 0.00 2,639,851.51

ACI01UR81 Total

3,930,000.000 Local 26,998.17 0.00 0.00 4,050,505.05
Base 34,312.83 0.00 0.00 5,129,491.84

ACI01WMI0 BUNDESREPUB. DEUTSCHLAND 2.5%   04 Jul 2044 24 Aug 2012 BARCLAYS CAPITAL EUR/CED29 Aug 2012

1,480,000.000 0.797894 NHIO Local 108.500000 12,551.03 0.00 0.00 1,605,800.00
Base 135.982975 15,730.20 0.00 0.00 2,012,548.03

ACI02ENC1 BUNDESREPUB. DEUTSCHLAND 1.5%   04 Sep 2022 07 Sep 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CED12 Sep 2012

570,000.000 0.781586 NHIO Local 99.200000 187.40 0.00 0.00 565,440.00
Base 126.921414 239.77 0.00 0.00 723,452.06

ACI02GSU1 99Z01XI10 BGB FWD 11 14 12 4.25%   28 Sep 2014 28 Sep 2012 UBS AG EUR/EUROPEN
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1,300,000.000 0.777786 NHIO Local 107.317251 7,114.38 0.00 0.00 1,395,124.26
Base 137.977864 9,146.96 0.00 0.00 1,793,712.23

B01DP0II4 BUNDESREPUB. DEUTSCHLAND 4.25%   04 Jul 2014 26 Sep 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CED28 Sep 2012

6,500,000.000 0.777968 NHIO Local 107.465000 65,089.04 0.00 0.00 6,985,225.00
Base 138.135502 83,665.45 0.00 0.00 8,978,807.61

B64SHHII7 NRW.BANK 3.375%   18 Mar 2014 17 Aug 2012 GOLDMAN SACHS + CO EUR/CED22 Aug 2012

750,000.000 0.812051 NHIO Local 104.970000 10,887.84 0.00 0.00 787,275.00
Base 129.265280 13,407.83 0.00 0.00 969,489.60

GERMANY Total
16,860,000.000 192,384.17

244,563.76 0.00

0.00

0.00

0.00 17,873,798.78

22,728,179.60

Local

Base

LUXEMBOURG

B5589TII5 MCDONALD S CORP 4.25%   10 Jun 2016 21 Sep 2012 BANCO SANTANDER CENTRAL HISPANO EUR/CED26 Sep 2012

750,000.000 0.769764 NHIO Local 111.998000 9,431.51 0.00 0.00 839,985.00
Base 145.496542 12,252.47 0.00 0.00 1,091,224.06

LUXEMBOURG Total
750,000.000 9,431.51

12,252.47 0.00

0.00

0.00

0.00 839,985.00

1,091,224.06

Local

Base

NETHERLANDS

ACI01IGB3 NETHERLANDS GOVERNMENT 2.25%   15 Jul 2022 15 Aug 2012 BARCLAYS CAPITAL EUR/CED20 Aug 2012

600,000.000 0.813835 NHIO Local 104.093000 1,331.51 0.00 0.00 624,558.00
Base 127.904305 1,636.09 0.00 0.00 767,425.83

NETHERLANDS Total
600,000.000 1,331.51

1,636.09 0.00

0.00

0.00

0.00 624,558.00

767,425.83

Local

Base

NEW ZEALAND

ACI02F7A0 99Z01XI36 BGB FWD 11 14 12 4.25%   28 Sep 2022 07 Sep 2012 MORGAN STANLEY CO INCORPORATED EUR/EUROPEN

280,000.000 0.781586 NHIO Local 113.590171 1,532.33 0.00 0.00 318,052.48
Base 145.332914 1,960.54 0.00 0.00 406,932.16
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NEW ZEALAND Total
280,000.000 1,532.33

1,960.54 0.00

0.00

0.00

0.00 318,052.48

406,932.16

Local

Base

EURO CURRENCY  Total

25,115,000.000 291,709.53

368,605.75

0.00

0.00

0.00

0.00

26,846,271.26

34,072,874.08

Local

Base

JAPANESE YEN

ACI01QNF8 JAPAN 103(5 YEAR ISSUE) 0.3%   20 Mar 2017 12 Jul 2012 UBS AG LONDON JPY/JPH17 Jul 2012

717,000,000.000 79.300000 NHIO Local 100.598000 701,284.00 0.00 0.00 721,287,660.00
Base 1.268575 8,843.43 0.00 0.00 9,095,682.98

ACI0242A0 JAPAN TREASURY DISC BILL 0.01%   24 Sep 2012 12 Jul 2012 CITIGROUPGLOBAL MARKETS INC. JPY/JPH17 Jul 2012

670,000,000.000 79.250000 NHIO Local 99.981600 0.00 0.00 0.00 669,876,720.00
Base 1.261597 0.00 0.00 0.00 8,452,703.09

ACI02FYJ1 JAPAN TREASURY DISC BILL 0%   17 Dec 2012 19 Sep 2012 MIZUHO INTERNATIONAL PLC JPY/JPH24 Sep 2012

670,000,000.000 78.410000 NHIO Local 99.977300 0.00 0.00 0.00 669,847,910.00
Base 1.275058 0.00 0.00 0.00 8,542,888.79

B3VV70II5 JAPAN  30 (30 YR ISSUE) 2.3%   20 Mar 2039 28 Sep 2012 CITIGROUPGLOBAL MARKETS INC. JPY/JPHOPEN

94,000,000.000 77.920000 NHIO Local 109.947000 77,002.00 0.00 0.00 103,350,180.00
Base 1.411024 988.22 0.00 0.00 1,326,362.68

B40Z1ZII7 JAPAN 303 (10 YR ISSUE) 1.4%   20 Sep 2019 08 Aug 2012 CITIGROUPGLOBAL MARKETS INC. JPY/JPH13 Aug 2012

185,200,000.000 78.445000 NHIO Local 106.686000 1,037,120.00 0.00 0.00 197,582,472.00
Base 1.360010 13,220.98 0.00 0.00 2,518,738.89

JAPANESE YEN  Total

2,336,200,000.000 1,815,406.00

23,052.63

0.00

0.00

0.00

0.00

2,361,944,942.00

29,936,376.43

Local

Base

MALAYSIAN RINGGIT
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ACI01JQ87 MALAYSIAN GOVERNMENT 3.418%   15 Aug 2022 20 Sep 2012 DEUTSCHE BANK AG LONDON USD/CED25 Sep 2012

1,290,000.000 3.070000 NHIO Local 99.700000 4,912.45 0.00 0.00 1,286,130.00
Base 32.475570 1,600.15 0.00 0.00 418,934.85

MALAYSIAN RINGGIT  Total

1,290,000.000 4,912.45

1,600.15

0.00

0.00

0.00

0.00

1,286,130.00

418,934.85

Local

Base

POUND STERLING

972WYAII7 99Z01VZP2 UK GILT FWD 08 20 12 1.75%   22 Jan 2017 12 Jul 2012 MORGAN STANLEY CO INCORPORATED GBP/GBV20 Aug 2012

5,685,000.000 0.648319 NHIO Local 105.138264 7,840.05 0.00 0.00 5,977,110.33
Base 162.170573 12,092.89 0.00 0.00 9,219,397.13

09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBV20 Aug 2012

1,540,000.000 0.640123 NHIO Local 105.214087 2,123.78 0.00 0.00 1,620,296.94
Base 164.365422 3,317.77 0.00 0.00 2,531,227.50

09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBV20 Aug 2012

515,000.000 0.640123 NHIO Local 105.202086 710.22 0.00 0.00 541,790.74
Base 164.346674 1,109.51 0.00 0.00 846,385.36

09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBV20 Aug 2012

515,000.000 0.640123 NHIO Local 105.195085 710.22 0.00 0.00 541,754.69
Base 164.335737 1,109.51 0.00 0.00 846,329.04

09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBV20 Aug 2012

135,000.000 0.640123 NHIO Local 105.195089 186.18 0.00 0.00 142,013.37
Base 164.335743 290.85 0.00 0.00 221,853.25

09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBV20 Aug 2012

1,540,000.000 0.640123 NHIO Local 105.144082 2,123.78 0.00 0.00 1,619,218.86
Base 164.256060 3,317.77 0.00 0.00 2,529,543.32

09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBV20 Aug 2012

255,000.000 0.640123 NHIO Local 105.196086 351.66 0.00 0.00 268,250.02
Base 164.337301 549.36 0.00 0.00 419,060.12
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09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBV20 Aug 2012

375,000.000 0.640123 NHIO Local 105.185085 517.13 0.00 0.00 394,444.07
Base 164.320115 807.86 0.00 0.00 616,200.43

14 Aug 2012 MERRILL LYNCH INTERNATIONAL GBP/GBV20 Aug 2012

2,945,000.000 0.637531 NHIO Local 105.230000 4,061.38 0.00 0.00 3,099,023.50
Base 165.058640 6,370.48 0.00 0.00 4,860,976.96

14 Aug 2012 UBS AG GBP/GBV20 Aug 2012

4,875,000.000 0.637531 NHIO Local 105.225000 6,723.00 0.00 0.00 5,129,718.75
Base 165.050798 10,545.37 0.00 0.00 8,046,226.38

14 Aug 2012 BARCLAYS CAPITAL GBP/GBV20 Aug 2012

2,975,000.000 0.637531 NHIO Local 105.245000 4,102.75 0.00 0.00 3,131,038.75
Base 165.082169 6,435.37 0.00 0.00 4,911,194.52

14 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV20 Aug 2012

1,355,000.000 0.637308 NHIO Local 105.195000 1,868.65 0.00 0.00 1,425,392.25
Base 165.061477 2,932.10 0.00 0.00 2,236,583.02

972WYAII7 Total

22,710,000.000 Local 31,318.80 0.00 0.00 23,890,052.27
Base 48,878.84 0.00 0.00 37,284,977.03

972XXWII8 99Z01W789 UK GILT FWD 09 17 12 4.5%   07 Dec 2042 09 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV

225,000.000 0.640123 NHIO Local 130.631547 2,821.72 0.00 0.00 293,920.98
Base 204.072572 4,408.09 0.00 0.00 459,163.29

09 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVCANCEL

-225,000.000 0.640123 NHIO Local 130.631547 -2,821.72 0.00 0.00 -293,920.98
Base 204.072572 -4,408.09 0.00 0.00 -459,163.29

972XXWII8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988CNUII1 99Z01WTR3 UK GILT FWD 10 19 20 1.75%   22 Jan 2017 14 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVOPEN
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965,000.000 0.637308 NHIO Local 104.968545 4,084.21 0.00 0.00 1,012,946.46
Base 164.706147 6,408.53 0.00 0.00 1,589,414.32

14 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBVOPEN

3,650,000.000 0.637308 NHIO Local 105.013957 15,448.03 0.00 0.00 3,833,009.43
Base 164.777403 24,239.50 0.00 0.00 6,014,375.20

30 Aug 2012 BARCLAYS CAPITAL GBP/GBVOPEN

2,216,000.000 0.633172 NHIO Local 105.353682 9,378.86 0.00 0.00 2,334,637.60
Base 166.390305 14,812.50 0.00 0.00 3,687,209.16

31 Aug 2012 MORGAN STANLEY CO INCORPORATED GBP/GBVOPEN

1,349,000.000 0.630398 NHIO Local 105.354874 5,709.42 0.00 0.00 1,421,237.25
Base 167.124379 9,056.85 0.00 0.00 2,254,507.87

31 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVOPEN

1,470,000.000 0.630398 NHIO Local 105.398566 6,221.54 0.00 0.00 1,549,358.92
Base 167.193687 9,869.23 0.00 0.00 2,457,747.20

24 Sep 2012 BARCLAYS CAPITAL GBP/GBVOPEN

1,250,000.000 0.617322 NHIO Local 104.669718 5,290.42 0.00 0.00 1,308,371.48
Base 169.554492 8,569.95 0.00 0.00 2,119,431.16

988CNUII1 Total

10,900,000.000 Local 46,132.48 0.00 0.00 11,459,561.14
Base 72,956.56 0.00 0.00 18,122,684.91

988ECAII3 99Z01X076  UK GILT FWD  100120 4%   07 Mar 2022 25 Sep 2012 BARCLAYS CAPITAL GBP/GBVOPEN

2,150,000.000 0.616067 NHIO Local 120.995000 5,701.66 0.00 0.00 2,601,392.50
Base 196.399093 9,254.93 0.00 0.00 4,222,580.50

988GULII4 99Z01XIS1 UK GILT FWD 10 17 12 4.5%   07 Dec 2042 10 Sep 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVOPEN

1,725,000.000 0.624688 NHIO Local 127.213014 27,995.90 0.00 0.00 2,194,424.49
Base 203.642481 44,815.81 0.00 0.00 3,512,832.79

10 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBVOPEN

1,095,000.000 0.624688 NHIO Local 127.134039 17,771.31 0.00 0.00 1,392,117.73
Base 203.516058 28,448.30 0.00 0.00 2,228,500.83
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988GULII4 Total

2,820,000.000 Local 45,767.21 0.00 0.00 3,586,542.22
Base 73,264.11 0.00 0.00 5,741,333.62

ACI0231H8 99Z01V6N9 UK GILT FWD 07 19 12 1.75%   22 Jan 2017 12 Jul 2012 MORGAN STANLEY CO INCORPORATED GBP/GBV19 Jul 2012

4,720,000.000 0.648319 NHIO Local 105.250000 -680.78 0.00 0.00 4,967,800.01
Base 162.342921 -1,050.07 0.00 0.00 7,662,585.87

ACI028K45 99Z01W789 UK GILT FWD 09 17 12 4.5%   07 Dec 2042 17 Jul 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV17 Sep 2012

425,000.000 0.640492 NHIO Local 131.936760 5,329.92 0.00 0.00 560,731.23
Base 205.992831 8,321.60 0.00 0.00 875,469.53

18 Jul 2012 BARCLAYS CAPITAL GBP/GBV17 Sep 2012

425,000.000 0.640102 NHIO Local 132.770104 5,329.92 0.00 0.00 564,272.94
Base 207.420230 8,326.67 0.00 0.00 881,535.98

19 Jul 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV17 Sep 2012

425,000.000 0.636213 NHIO Local 132.085815 5,329.92 0.00 0.00 561,364.71
Base 207.612568 8,377.57 0.00 0.00 882,353.41

19 Jul 2012 UBS AG GBP/GBV17 Sep 2012

210,000.000 0.636213 NHIO Local 131.771914 2,633.61 0.00 0.00 276,721.02
Base 207.119179 4,139.51 0.00 0.00 434,950.28

09 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV

225,000.000 0.640123 NHIO Local 130.613538 2,821.72 0.00 0.00 293,880.46
Base 204.044438 4,408.09 0.00 0.00 459,099.99

09 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVCANCEL

-225,000.000 0.640123 NHIO Local 130.613538 -2,821.72 0.00 0.00 -293,880.46
Base 204.044438 -4,408.09 0.00 0.00 -459,099.99

09 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV17 Sep 2012

875,000.000 0.640123 NHIO Local 131.393312 10,973.36 0.00 0.00 1,149,691.48
Base 205.262601 17,142.58 0.00 0.00 1,796,047.76

18 Jul 2012 UBS AG GBP/GBV
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850,000.000 0.639611 NHIO Local 207.675862 16,666.12 0.00 0.00 1,765,244.83
Base 324.690886 26,056.65 0.00 0.00 2,759,872.53

18 Jul 2012 UBS AG GBP/GBVCANCEL

-850,000.000 0.639611 NHIO Local 207.675862 -16,666.12 0.00 0.00 -1,765,244.83
Base 324.690886 -26,056.65 0.00 0.00 -2,759,872.53

09 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV17 Sep 2012

225,000.000 0.640123 NHIO Local 130.631547 2,821.72 0.00 0.00 293,920.98
Base 204.072572 4,408.09 0.00 0.00 459,163.29

10 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBV17 Sep 2012

250,000.000 0.624610 NHIO Local 127.450000 3,135.25 0.00 0.00 318,625.00
Base 204.047326 5,019.53 0.00 0.00 510,118.32

18 Jul 2012 UBS SECURITIES LLC GBP/GBB17 Sep 2012

850,000.000 0.639611 NHIO Local 134.085864 0.00 0.00 0.00 1,139,729.85
Base 209.636584 0.00 0.00 0.00 1,781,910.97

ACI028K45 Total

3,685,000.000 Local 35,553.70 0.00 0.00 4,865,057.21
Base 55,735.55 0.00 0.00 7,621,549.54

ACI028PW8 99Z01W8G0 UK GILT FWD 08 4%   07 Mar 2022 22 Aug 2012 BARCLAYS CAPITAL GBP/GBV31 Aug 2012

2,150,000.000 0.632771 NHIO Local 120.683000 -1,635.88 0.00 0.00 2,594,684.51
Base 190.721446 -2,585.26 0.00 0.00 4,100,511.10

B1VWPJII6 UK TSY 4 1/2  2042 4.5%   07 Dec 2042 17 Jul 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB18 Jul 2012

425,000.000 0.640492 NHIO Local 132.580000 2,142.42 0.00 0.00 563,465.00
Base 206.997121 3,344.96 0.00 0.00 879,737.76

18 Jul 2012 ROYAL BANK OF SCOTLAND PLC GBP/GBB23 Jul 2012

425,000.000 0.639611 NHIO Local 133.360000 2,403.69 0.00 0.00 566,780.00
Base 208.501730 3,758.05 0.00 0.00 886,132.35

18 Jul 2012 UBS AG GBP/GBB23 Jul 2012

850,000.000 0.639611 NHIO Local 133.427780 4,807.38 0.00 0.00 1,134,136.13
Base 208.607701 7,516.10 0.00 0.00 1,773,165.45
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19 Jul 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB20 Jul 2012

425,000.000 0.636213 NHIO Local 132.710000 2,246.93 0.00 0.00 564,017.50
Base 208.593663 3,531.73 0.00 0.00 886,523.06

19 Jul 2012 GOLDMAN SACHS + CO GBP/GBB24 Jul 2012

210,000.000 0.636213 NHIO Local 132.358000 1,213.52 0.00 0.00 277,951.80
Base 208.040389 1,907.41 0.00 0.00 436,884.82

09 Aug 2012 GOLDMAN SACHS + CO GBP/GBB14 Aug 2012

875,000.000 0.640123 NHIO Local 131.757000 7,315.57 0.00 0.00 1,152,873.75
Base 205.830754 11,428.38 0.00 0.00 1,801,019.10

09 Aug 2012 JP MORGANSECURITIES PLC GBP/GBB14 Aug 2012

225,000.000 0.640123 NHIO Local 130.998000 1,881.15 0.00 0.00 294,745.50
Base 204.645045 2,938.73 0.00 0.00 460,451.35

30 Aug 2012 BARCLAYS CAPITAL GBP/GBB31 Aug 2012

390,000.000 0.633172 NHIO Local 131.371000 4,075.82 0.00 0.00 512,346.90
Base 207.480748 6,437.15 0.00 0.00 809,174.91

11 Sep 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB14 Sep 2012

746,000.000 0.622549 NHIO Local 127.327000 9,080.41 0.00 0.00 949,859.42
Base 204.525266 14,585.86 0.00 0.00 1,525,758.48

11 Sep 2012 BARCLAYS CAPITAL GBP/GBB12 Sep 2012

154,000.000 0.622239 NHIO Local 127.000000 1,836.64 0.00 0.00 195,580.00
Base 204.101639 2,951.66 0.00 0.00 314,316.53

18 Jul 2012 UBS SECURITIES LLC GBP/GBB

850,000.000 0.639611 NHIO Local 134.085864 0.00 0.00 0.00 1,139,729.85
Base 209.636582 0.00 0.00 0.00 1,781,910.97

18 Jul 2012 UBS SECURITIES LLC GBP/GBBCANCEL

-850,000.000 0.639611 NHIO Local 134.085864 0.00 0.00 0.00 -1,139,729.85
Base 209.636582 0.00 0.00 0.00 -1,781,910.97

21 Sep 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB26 Sep 2012

225,000.000 0.615347 NHIO Local 126.608702 3,070.70 0.00 0.00 284,869.58
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Base 205.751717 4,990.19 0.00 0.00 462,941.37

24 Sep 2012 BARCLAYS CAPITAL GBP/GBB25 Sep 2012

225,000.000 0.617322 NHIO Local 126.840000 3,043.03 0.00 0.00 285,390.00
Base 205.468135 4,929.40 0.00 0.00 462,303.31

27 Sep 2012 BARCLAYS CAPITAL GBP/GBB28 Sep 2012

450,000.000 0.616675 NHIO Local 128.100000 6,252.05 0.00 0.00 576,450.00
Base 207.726923 10,138.32 0.00 0.00 934,771.15

28 Sep 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBBOPEN

385,000.000 0.619886 NHIO Local 128.499000 5,585.66 0.00 0.00 494,721.15
Base 207.294567 9,010.79 0.00 0.00 798,084.08

B1VWPJII6 Total

6,010,000.000 Local 54,954.97 0.00 0.00 7,853,186.73
Base 87,468.73 0.00 0.00 12,431,263.72

B3KJDQII0 UK TSY 4  2022 4%   07 Mar 2022 18 Jul 2012 BARCLAYS CAPITAL GBP/GBB23 Jul 2012

1,075,000.000 0.639611 NHIO Local 122.503000 16,125.00 0.00 0.00 1,316,907.25
Base 191.527350 25,210.64 0.00 0.00 2,058,919.01

19 Jul 2012 BARCLAYS CAPITAL GBP/GBB24 Jul 2012

1,075,000.000 0.636213 NHIO Local 122.463000 16,241.85 0.00 0.00 1,316,477.25
Base 192.487422 25,528.95 0.00 0.00 2,069,239.78

B3KJDQII0 Total

2,150,000.000 Local 32,366.85 0.00 0.00 2,633,384.50
Base 50,739.59 0.00 0.00 4,128,158.79

B3Z3K5II7 UK TSY 1 3/4  2017 1.75%   22 Jan 2017 10 Jul 2012 UBS AG GBP/GBB

4,750,000.000 0.644974 NHIO Local 105.013215 -2,055.30 0.00 0.00 4,988,127.72
Base 162.817749 -3,186.64 0.00 0.00 7,733,843.10

10 Jul 2012 UBS AG GBP/GBBCANCEL

-4,750,000.000 0.644974 NHIO Local 105.013215 2,055.30 0.00 0.00 -4,988,127.72
Base 162.817749 3,186.64 0.00 0.00 -7,733,843.10
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10 Jul 2012 UBS AG GBP/GBB13 Jul 2012

4,750,000.000 0.644974 NHIO Local 105.013215 -2,055.30 0.00 0.00 4,988,127.72
Base 162.817749 -3,186.64 0.00 0.00 7,733,843.10

18 Jul 2012 UBS AG GBP/GBB23 Jul 2012

4,875,000.000 0.639611 NHIO Local 105.606000 231.83 0.00 0.00 5,148,292.50
Base 165.109731 362.45 0.00 0.00 8,049,099.38

19 Jul 2012 BARCLAYS CAPITAL GBP/GBB20 Jul 2012

2,975,000.000 0.636213 NHIO Local 105.345000 -286.07 0.00 0.00 3,134,013.76
Base 165.581338 -449.65 0.00 0.00 4,926,044.84

19 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB20 Jul 2012

1,875,000.000 0.636213 NHIO Local 105.350001 -180.30 0.00 0.00 1,975,312.51
Base 165.589199 -283.40 0.00 0.00 3,104,797.47

25 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB

1,070,000.000 0.646266 NHIO Local 105.620000 203.53 0.00 0.00 1,130,134.00
Base 163.431157 314.93 0.00 0.00 1,748,713.38

25 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBBCANCEL

-1,070,000.000 0.646266 NHIO Local 105.620000 -203.53 0.00 0.00 -1,130,134.00
Base 163.431157 -314.93 0.00 0.00 -1,748,713.38

25 Jul 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB26 Jul 2012

1,355,000.000 0.646266 NHIO Local 105.610000 257.74 0.00 0.00 1,431,015.50
Base 163.415683 398.81 0.00 0.00 2,214,282.51

25 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB26 Jul 2012

1,070,000.000 0.646037 NHIO Local 105.620000 203.53 0.00 0.00 1,130,134.00
Base 163.489088 315.04 0.00 0.00 1,749,333.25

09 Aug 2012 DEUTSCHE BANK AG LONDON GBP/GBB14 Aug 2012

255,000.000 0.640123 NHIO Local 105.217000 278.91 0.00 0.00 268,303.35
Base 164.369973 435.71 0.00 0.00 419,143.43

09 Aug 2012 UBS AG GBP/GBB14 Aug 2012

375,000.000 0.640123 NHIO Local 105.206000 410.16 0.00 0.00 394,522.50
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Base 164.352788 640.75 0.00 0.00 616,322.96

09 Aug 2012 BARCLAYS CAPITAL GBP/GBB14 Aug 2012

135,000.000 0.640123 NHIO Local 105.216000 147.66 0.00 0.00 142,041.60
Base 164.368410 230.67 0.00 0.00 221,897.36

09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB14 Aug 2012

1,540,000.000 0.640123 NHIO Local 105.165000 1,684.38 0.00 0.00 1,619,541.00
Base 164.288738 2,631.34 0.00 0.00 2,530,046.57

09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB14 Aug 2012

1,540,000.000 0.640123 NHIO Local 105.235000 1,684.38 0.00 0.00 1,620,619.00
Base 164.398092 2,631.34 0.00 0.00 2,531,730.62

09 Aug 2012 GOLDMAN SACHS + CO GBP/GBB14 Aug 2012

515,000.000 0.640123 NHIO Local 105.216000 563.28 0.00 0.00 541,862.40
Base 164.368410 879.96 0.00 0.00 846,497.31

09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB14 Aug 2012

1,225,000.000 0.640123 NHIO Local 105.146000 1,339.84 0.00 0.00 1,288,038.50
Base 164.259056 2,093.10 0.00 0.00 2,012,173.44

09 Aug 2012 ROYAL BANK OF SCOTLAND PLC GBP/GBB14 Aug 2012

515,000.000 0.640123 NHIO Local 105.223000 563.24 0.00 0.00 541,898.45
Base 164.379346 879.89 0.00 0.00 846,553.63

30 Aug 2012 BARCLAYS CAPITAL GBP/GBB31 Aug 2012

2,216,000.000 0.633172 NHIO Local 105.520000 4,215.22 0.00 0.00 2,338,323.20
Base 166.652979 6,657.31 0.00 0.00 3,693,030.01

31 Aug 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB03 Sep 2012

1,349,000.000 0.630398 NHIO Local 105.515000 2,758.49 0.00 0.00 1,423,397.35
Base 167.378386 4,375.79 0.00 0.00 2,257,934.43

24 Sep 2012 BARCLAYS CAPITAL GBP/GBB25 Sep 2012

1,250,000.000 0.617322 NHIO Local 104.750000 3,863.79 0.00 0.00 1,309,375.00
Base 169.684541 6,258.95 0.00 0.00 2,121,056.76
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B3Z3K5II7 Total

27,815,000.000 Local 15,680.78 0.00 0.00 29,294,818.34
Base 24,871.42 0.00 0.00 45,873,787.07

B7F9S9II1 UK TSY 1  2017 1%   07 Sep 2017 06 Sep 2012 ROYAL BANK OF SCOTLAND PLC GBP/GBB11 Sep 2012

875,000.000 0.627943 NHIO Local 101.795000 96.69 0.00 0.00 890,706.25
Base 162.108663 153.98 0.00 0.00 1,418,450.80

POUND STERLING  Total

85,985,000.000 265,256.48

419,688.38

0.00

0.00

0.00

0.00

94,637,185.68

148,607,882.95

Local

Base

SOUTH AFRICAN RAND

B1W32LII9 REPUBLIC OF SOUTH AFRICA 6.25%   31 Mar 2036 03 Jul 2012 CITIGROUPGLOBAL MARKETS INC. ZAR/ZA306 Jul 2012

3,250,000.000 8.077950 NHIO Local 77.880110 53,981.20 0.00 0.00 2,531,103.58
Base 9.641074 6,682.54 0.00 0.00 313,334.89

SOUTH AFRICAN RAND  Total

3,250,000.000 53,981.20

6,682.54

0.00

0.00

0.00

0.00

2,531,103.58

313,334.89

Local

Base

SOUTH KOREAN WON

ACI01AC32 KOREA TREASURY BOND 4%   10 Dec 2031 04 Jul 2012 BARCLAYS CAPITAL SECURITIES LTD, SE KRW/KR309 Jul 2012

275,000,000.000 1,135.750000 NHIO Local 104.370000 0.00 0.00 0.00 287,017,500.00
Base 0.091895 0.00 0.00 0.00 252,711.86

SOUTH KOREAN WON  Total

275,000,000.000 0.00

0.00

0.00

0.00

0.00

0.00

287,017,500.00

252,711.86

Local

Base

SWISS FRANC

ACI01V4N1 SWITZERLAND 1.5%   30 Apr 2042 13 Sep 2012 UBS AG CHF/CH418 Sep 2012
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125,000.000 0.939600 NHIO Local 114.600000 718.75 0.00 0.00 143,250.00
Base 121.966794 764.95 0.00 0.00 152,458.50

SWISS FRANC  Total

125,000.000 718.75

764.95

0.00

0.00

0.00

0.00

143,250.00

152,458.50

Local

Base

US DOLLAR

00130HBS3 AES CORPORATION 7.375%   01 Jul 2021 01 Aug 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC07 Aug 2012

1,216,000.000 1.000000 NHFS Local 100.000000 7,473.33 0.00 0.00 1,216,000.00
Base 100.000000 7,473.33 0.00 0.00 1,216,000.00

00164VAB9 AMC NETWORKS INC 7.75%   15 Jul 2021 09 Jul 2012 1 EXCHANGE OFFER (NON CASH) USD/DTC10 Jul 2012

2,293,000.000 1.000000 NHFS Local 100.660052 85,891.96 0.00 0.00 2,308,135.00
Base 100.660052 85,891.96 0.00 0.00 2,308,135.00

01973JAF6 ALLISON TRANSMISSION HLDGS INC 1%   23 Aug 2019 15 Aug 2012 STATE STREET BANK AND TRUST USD/BOS15 Aug 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

25 Sep 2012 BANK OF AMERICA USD/OTH

299,250.000 1.000000 NHHM Local 99.875000 0.00 0.00 0.00 298,875.94
Base 99.875000 0.00 0.00 0.00 298,875.94

25 Sep 2012 BANK OF AMERICA USD/OTHCANCEL

-299,250.000 1.000000 NHHM Local 99.875000 0.00 0.00 0.00 -298,875.94
Base 99.875000 0.00 0.00 0.00 -298,875.94

25 Sep 2012 11 BANK OF AMERICA USD/OTHOPEN

300,000.000 1.000000 NHHM Local 99.875000 0.00 0.00 0.00 299,625.00
Base 99.875000 0.00 0.00 0.00 299,625.00

01973JAF6 Total

1,050,000.000 Local 0.00 0.00 0.00 1,042,125.00
Base 0.00 0.00 0.00 1,042,125.00
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02076JAC7 ALPHA MEDIA GROUP HLDGS INC 1%   15 Jul 2013 28 Sep 2012 PAYMENT IN KIND USD/OTH28 Sep 2012

82,302.710 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 82,302.71
Base 100.000000 0.00 0.00 0.00 82,302.71

037933AE8 APRIA HEALTHCARE GROUP I 11.25%   01 Nov 2014 24 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC27 Sep 2012

1,520,000.000 1.000000 NHFS Local 103.250000 69,350.00 0.00 0.00 1,569,400.00
Base 103.250000 69,350.00 0.00 0.00 1,569,400.00

03967BAC4 ARCTIC GLACIER U S A INC 1%   19 Jul 2018 19 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH30 Jul 2012

500,000.000 1.000000 NHHM Local 97.000000 0.00 0.00 0.00 485,000.00
Base 97.000000 0.00 0.00 0.00 485,000.00

04649VAE0 ASURION LLC 1%   24 May 2018 18 Jul 2012 BANK OF AMERICA USD/OTH

530,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 524,700.00
Base 99.000000 0.00 0.00 0.00 524,700.00

18 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-530,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -524,700.00
Base 99.000000 0.00 0.00 0.00 -524,700.00

18 Jul 2012 BANK OF AMERICA USD/OTH

690,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 683,100.00
Base 99.000000 0.00 0.00 0.00 683,100.00

18 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-690,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -683,100.00
Base 99.000000 0.00 0.00 0.00 -683,100.00

04649VAE0 ASURION LLC 1%   24 May 2018 18 Jul 2012 29 BANK OF AMERICA USD/OTH28 Aug 2012

530,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 524,700.00
Base 99.000000 0.00 0.00 0.00 524,700.00

18 Jul 2012 29 BANK OF AMERICA USD/OTH28 Aug 2012

690,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 683,100.00
Base 99.000000 0.00 0.00 0.00 683,100.00
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04649VAE0 Total

1,220,000.000 Local 0.00 0.00 0.00 1,207,800.00
Base 0.00 0.00 0.00 1,207,800.00

04939MAG4 ATLAS PIPELINE LP/FIN CO 6.625%   01 Oct 2020 25 Sep 2012 WELLS FARGO SECURITIES, LLC USD/DTC28 Sep 2012

1,275,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,275,000.00
Base 100.000000 0.00 0.00 0.00 1,275,000.00

04962UAH4 ATRIUM COS INC 1%   30 Apr 2016 31 Jul 2012 3 PAYMENT IN KIND USD/OTH03 Aug 2012

2,498.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,498.27
Base 100.000000 0.00 0.00 0.00 2,498.27

05107BAB2 AUGUST US HLDG CO INC 1%   27 Apr 2018 19 Jul 2012 BARCLAYS BANK USD/OTH

115,963.000 1.000000 NHHM Local 101.000000 0.00 0.00 0.00 117,122.63
Base 101.000000 0.00 0.00 0.00 117,122.63

19 Jul 2012 BARCLAYS BANK USD/OTHCANCEL

-115,963.000 1.000000 NHHM Local 101.000000 0.00 0.00 0.00 -117,122.63
Base 101.000000 0.00 0.00 0.00 -117,122.63

05107BAB2 AUGUST US HLDG CO INC 1%   27 Apr 2018 19 Jul 2012 71 BARCLAYS BANK USD/OTHOPEN

115,963.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 117,122.63
Base 101.000000 0.00 0.00 0.00 117,122.63

10 Sep 2012 26 BARCLAYS BANK USD/OTHOPEN

61,391.310 1.000000 NHHL Local 100.999994 0.00 0.00 0.00 62,005.22
Base 100.999994 0.00 0.00 0.00 62,005.22

05107BAB2 Total

177,354.310 Local 0.00 0.00 0.00 179,127.85
Base 0.00 0.00 0.00 179,127.85

05377JAH5 AVIS BUDGET CAR RENTAL LLC 1%   22 Sep 2018 13 Dec 2011 CHASE MANHATTAN USD/OTHCANCEL

-400,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -401,000.00
Base 100.250000 0.00 0.00 0.00 -401,000.00

13 Dec 2011 1 CHASE MANHATTAN USD/OTH02 Aug 2012
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225,571.430 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 226,135.36
Base 100.250000 0.00 0.00 0.00 226,135.36

05377JAH5 Total

-174,428.570 Local 0.00 0.00 0.00 -174,864.64
Base 0.00 0.00 0.00 -174,864.64

05377JAJ1 AVIS BUDGET CAR RENTAL LLC 0% 09 Aug 2012 RESTRUCTURE NON CASH USD/OTH

891,618.000 1.000000 NHHL Local 99.710000 0.00 0.00 0.00 889,032.31
Base 99.710000 0.00 0.00 0.00 889,032.31

09 Aug 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-891,618.000 1.000000 NHHL Local 99.710000 0.00 0.00 0.00 -889,032.31
Base 99.710000 0.00 0.00 0.00 -889,032.31

05377JAJ1 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

05568CAD8 BRSP LLC 1%   04 Jun 2014 19 Jul 2012 BARCLAYS BANK USD/OTH

141,908.000 1.000000 NHHM Local 100.750000 0.00 0.00 0.00 142,972.31
Base 100.750000 0.00 0.00 0.00 142,972.31

19 Jul 2012 BARCLAYS BANK USD/OTHCANCEL

-141,908.000 1.000000 NHHM Local 100.750000 0.00 0.00 0.00 -142,972.31
Base 100.750000 0.00 0.00 0.00 -142,972.31

05568CAD8 BRSP LLC 1%   04 Jun 2014 19 Jul 2012 56 BARCLAYS BANK USD/OTH20 Sep 2012

141,908.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 142,972.31
Base 100.750000 0.00 0.00 0.00 142,972.31

05568CAD8 Total

141,908.000 Local 0.00 0.00 0.00 142,972.31
Base 0.00 0.00 0.00 142,972.31

07159HAC0 CLAIRES STORES 0.255%   29 May 2014 28 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

143,000.000 1.000000 NHHL Local 98.250000 0.00 0.00 0.00 140,497.50
Base 98.250000 0.00 0.00 0.00 140,497.50
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28 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-143,000.000 1.000000 NHHL Local 98.250000 0.00 0.00 0.00 -140,497.50
Base 98.250000 0.00 0.00 0.00 -140,497.50

07159HAC0 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

077454AF3 BELDEN INC 5.5%   01 Sep 2022 13 Aug 2012 WELLS FARGO SECURITIES, LLC USD/DTC27 Aug 2012

1,323,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,323,000.00
Base 100.000000 0.00 0.00 0.00 1,323,000.00

14 Aug 2012 WELLS FARGO SECURITIES, LLC USD/DTC27 Aug 2012

1,327,000.000 1.000000 NHFS Local 100.250000 0.00 0.00 0.00 1,330,317.50
Base 100.250000 0.00 0.00 0.00 1,330,317.50

15 Aug 2012 WELLS FARGO SECURITIES, LLC USD/DTC27 Aug 2012

663,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 663,000.00
Base 100.000000 0.00 0.00 0.00 663,000.00

15 Aug 2012 WELLS FARGO SECURITIES, LLC USD/DTC27 Aug 2012

1,327,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,327,000.00
Base 100.000000 0.00 0.00 0.00 1,327,000.00

077454AF3 Total

4,640,000.000 Local 0.00 0.00 0.00 4,643,317.50
Base 0.00 0.00 0.00 4,643,317.50

09179FAJ1 BJS WHOLESALE CLUB INC 1%   30 Sep 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

1,311,190.550 1.000000 NHHL Local 98.681881 0.00 0.00 0.00 1,293,907.50
Base 98.681881 0.00 0.00 0.00 1,293,907.50

09179FAJ1 BJS WHOLESALE CLUB INC 1%   30 Sep 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

748,120.300 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 748,120.30
Base 100.000000 0.00 0.00 0.00 748,120.30
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09179FAJ1 Total

2,059,310.850 Local 0.00 0.00 0.00 2,042,027.80
Base 0.00 0.00 0.00 2,042,027.80

09950EAH3 BOOZ ALLEN HAMILTON INC 1%   31 Jul 2019 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

1,280,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,267,200.00
Base 99.000000 0.00 0.00 0.00 1,267,200.00

09950EAH3 BOOZ ALLEN HAMILTON INC 1%   31 Jul 2019 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

09950EAH3 Total

2,030,000.000 Local 0.00 0.00 0.00 2,009,700.00
Base 0.00 0.00 0.00 2,009,700.00

10801QAB8 BRICKMAN GROUP HOLDINGS INC 5.5%   14 Oct 2016 01 Aug 2012 STATE STREET BANK AND TRUST USD/BOS01 Aug 2012

1,741,945.920 1.000000 NHHL Local 99.676399 0.00 0.00 0.00 1,736,308.98
Base 99.676399 0.00 0.00 0.00 1,736,308.98

10 Jul 2012 27 BARCLAYS BANK USD/BOS20 Sep 2012

140,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 140,700.00
Base 100.500000 0.00 0.00 0.00 140,700.00

10801QAB8 Total

1,881,945.920 Local 0.00 0.00 0.00 1,877,008.98
Base 0.00 0.00 0.00 1,877,008.98

11162WAH3 BROCK HLDGS III INC 1%   16 Mar 2018 23 Aug 2012 31 JP MORGANCHASE BANK USD/OTHOPEN

97,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 97,000.00
Base 100.000000 0.00 0.00 0.00 97,000.00

12543DAQ3 CHS/COMMUNITY HEALTH SYS 7.125%   15 Jul 2020 09 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC18 Jul 2012

705,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 705,000.00
Base 100.000000 0.00 0.00 0.00 705,000.00

09 Jul 2012 BNP PARIBAS SECURITIES BOND USD/DTC18 Jul 2012
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176,000.000 1.000000 NHFS Local 101.875000 0.00 0.00 0.00 179,300.00
Base 101.875000 0.00 0.00 0.00 179,300.00

09 Jul 2012 BANK OF AMERICA SECURITIES LLC USD/DTC18 Jul 2012

352,000.000 1.000000 NHFS Local 101.875000 0.00 0.00 0.00 358,600.00
Base 101.875000 0.00 0.00 0.00 358,600.00

12 Jul 2012 BANK OF AMERICA SECURITIES LLC USD/DTC18 Jul 2012

211,000.000 1.000000 NHFS Local 102.250000 0.00 0.00 0.00 215,747.50
Base 102.250000 0.00 0.00 0.00 215,747.50

12 Jul 2012 MIZUHO SECURITIES USA INC. USD/DTC18 Jul 2012

105,000.000 1.000000 NHFS Local 102.250000 0.00 0.00 0.00 107,362.50
Base 102.250000 0.00 0.00 0.00 107,362.50

12543DAQ3 Total

1,549,000.000 Local 0.00 0.00 0.00 1,566,010.00
Base 0.00 0.00 0.00 1,566,010.00

12686CAZ2 CABLEVISION SYSTEMS CORP 7.75%   15 Apr 2018 26 Jul 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC31 Jul 2012

400,000.000 1.000000 NHFS Local 109.000000 9,127.78 0.00 0.00 436,000.00
Base 109.000000 9,127.78 0.00 0.00 436,000.00

14068PAG9 CAPSUGEL HLDGS US INC 1%   01 Aug 2018 31 Aug 2012 STATE STREET BANK AND TRUST USD/BOS31 Aug 2012

1,002,668.990 1.000000 NHHL Local 99.599400 0.00 0.00 0.00 998,652.30
Base 99.599400 0.00 0.00 0.00 998,652.30

144577AF0 CARRIZO OIL + GAS INC 7.5%   15 Sep 2020 05 Sep 2012 RBC CAPITAL MARKETS USD/DTC10 Sep 2012

730,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 730,000.00
Base 100.000000 0.00 0.00 0.00 730,000.00

06 Sep 2012 RBC CAPITAL MARKETS USD/DTC11 Sep 2012

2,223,000.000 1.000000 NHFS Local 101.906000 463.13 0.00 0.00 2,265,370.38
Base 101.906000 463.13 0.00 0.00 2,265,370.38

144577AF0 Total

2,953,000.000 Local 463.13 0.00 0.00 2,995,370.38
Base 463.13 0.00 0.00 2,995,370.38
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171232AR2 CHUBB CORP 5.75%   15 May 2018 16 Aug 2012 WELLS FARGO SECURITIES, LLC USD/DTC21 Aug 2012

1,977,000.000 1.000000 NHFI Local 122.639000 30,314.00 0.00 0.00 2,424,573.03
Base 122.639000 30,314.00 0.00 0.00 2,424,573.03

18450JAP0 CLEAR CHANNEL COMMUNICATIONS I 1%   29 Jan 2016 06 Sep 2012 31 JP MORGANCHASE BANK USD/OTHOPEN

246,000.000 1.000000 NHHL Local 79.000000 0.00 0.00 0.00 194,340.00
Base 79.000000 0.00 0.00 0.00 194,340.00

18451QAG3 CLEAR CHANNEL WORLDWIDE 7.625%   15 Mar 2020 02 Aug 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC08 Aug 2012

283,000.000 1.000000 NHFS Local 100.000000 8,211.91 0.00 0.00 283,000.00
Base 100.000000 8,211.91 0.00 0.00 283,000.00

18451QAH1 CLEAR CHANNEL WORLDWIDE 7.625%   15 Mar 2020 02 Aug 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC08 Aug 2012

1,708,000.000 1.000000 NHFS Local 100.000000 49,561.65 0.00 0.00 1,708,000.00
Base 100.000000 49,561.65 0.00 0.00 1,708,000.00

20822DAC9 CONNOLLY LLC 0.01%   15 Jul 2018 25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

343,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 343,857.50
Base 100.250000 0.00 0.00 0.00 343,857.50

25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-343,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 -343,857.50
Base 100.250000 0.00 0.00 0.00 -343,857.50

20822DAC9 CONNOLLY LLC 0.01%   15 Jul 2018 25 Jul 2012 26 THE ROYALBANK OF CANADA EUROPE USD/OTH28 Aug 2012

700,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 693,000.00
Base 99.000000 0.00 0.00 0.00 693,000.00

02 Aug 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

200,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 201,000.00
Base 100.500000 0.00 0.00 0.00 201,000.00

25 Jul 2012 49 THE ROYALBANK OF CANADA EUROPE USD/OTH20 Sep 2012

343,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 343,857.50
Base 100.250000 0.00 0.00 0.00 343,857.50
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10 Sep 2012 26 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

290,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 292,900.00
Base 101.000000 0.00 0.00 0.00 292,900.00

20822DAC9 Total

1,533,000.000 Local 0.00 0.00 0.00 1,530,757.50
Base 0.00 0.00 0.00 1,530,757.50

25470XAF2 DISH DBS CORP 4.625%   15 Jul 2017 21 Aug 2012 MORGAN STANLEY CO INCORPORATED USD/DTC24 Aug 2012

1,090,000.000 1.000000 NHFS Local 100.875000 13,723.40 0.00 0.00 1,099,537.50
Base 100.875000 13,723.40 0.00 0.00 1,099,537.50

23 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Aug 2012

400,000.000 1.000000 NHFS Local 101.000000 5,241.67 0.00 0.00 404,000.00
Base 101.000000 5,241.67 0.00 0.00 404,000.00

25470XAF2 Total

1,490,000.000 Local 18,965.07 0.00 0.00 1,503,537.50
Base 18,965.07 0.00 0.00 1,503,537.50

262049AA7 DRILL RIGS HLDS INC 6.5%   01 Oct 2017 13 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTC20 Sep 2012

1,181,000.000 1.000000 NHFS Local 99.469000 0.00 0.00 0.00 1,174,728.89
Base 99.469000 0.00 0.00 0.00 1,174,728.89

19 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTC24 Sep 2012

1,082,000.000 1.000000 NHFS Local 100.500000 781.44 0.00 0.00 1,087,410.00
Base 100.500000 781.44 0.00 0.00 1,087,410.00

19 Sep 2012 BROWN BROTHERS HARRIMAN + CO USD/DTC24 Sep 2012

325,000.000 1.000000 NHFS Local 100.750000 234.72 0.00 0.00 327,437.50
Base 100.750000 234.72 0.00 0.00 327,437.50

262049AA7 Total

2,588,000.000 Local 1,016.16 0.00 0.00 2,589,576.39
Base 1,016.16 0.00 0.00 2,589,576.39

26779YAC3 DYNACAST INTL LLC/FIN IN 9.25%   15 Jul 2019 27 Jul 2012 3 EXCHANGE OFFER (NON CASH) USD/DTC30 Jul 2012
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2,661,000.000 1.000000 NHFS Local 101.843714 8,204.75 0.00 0.00 2,710,061.25
Base 101.843714 8,204.75 0.00 0.00 2,710,061.25

26852BAD1 EIG INVS CORP 1%   20 Apr 2018 12 Jul 2012 3 CREDIT SUISSE FIRST BOSTON USD/OTH30 Jul 2012

200,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 198,000.00
Base 99.000000 0.00 0.00 0.00 198,000.00

26878UAB3 EP ENERGY LLC 1%   24 May 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

1,190,000.000 1.000000 NHHL Local 99.277310 0.00 0.00 0.00 1,181,400.00
Base 99.277310 0.00 0.00 0.00 1,181,400.00

26878UAB3 EP ENERGY LLC 1%   24 May 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

26878UAB3 Total

2,190,000.000 Local 0.00 0.00 0.00 2,171,400.00
Base 0.00 0.00 0.00 2,171,400.00

277473AH7 EASTMAN KODAK CO 1%   20 Jul 2013 27 Jul 2012 17 CITIBANK ADR USD/OTH24 Aug 2012

500,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 500,000.00
Base 100.000000 0.00 0.00 0.00 500,000.00

29255FAB3 ENCOMPASS DIGITAL MEDIA INC 1%   10 Aug 2017 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

1,027,425.000 1.000000 NHHL Local 98.373785 0.00 0.00 0.00 1,010,716.87
Base 98.373785 0.00 0.00 0.00 1,010,716.87

29444RAE3 EQUIPOWER RES HLDGS LLC 1%   29 Dec 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

750,000.000 1.000000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.00
Base 98.500000 0.00 0.00 0.00 738,750.00

29669MAC6 ESSENTIAL PWR LLC 0.01%   08 Aug 2019 07 Aug 2012 59 BARCLAYS BANK USD/OTHOPEN

170,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 170,425.00
Base 100.250000 0.00 0.00 0.00 170,425.00

07 Aug 2012 BARCLAYS BANK USD/OTH05 Sep 2012

1,210,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 1,191,850.00
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Base 98.500000 0.00 0.00 0.00 1,191,850.00

29669MAC6 Total

1,380,000.000 Local 0.00 0.00 0.00 1,362,275.00
Base 0.00 0.00 0.00 1,362,275.00

30015FAB2 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 28 Jun 2012 49 GOLDMAN SACHS USD/OTH27 Aug 2012

1,560,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,544,400.00
Base 99.000000 0.00 0.00 0.00 1,544,400.00

28 Jun 2012 73 GOLDMAN SACHS USD/OTH20 Sep 2012

130,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 130,650.00
Base 100.500000 0.00 0.00 0.00 130,650.00

02 Jul 2012 56 GOLDMAN SACHS USD/OTH07 Sep 2012

200,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 200,500.00
Base 100.250000 0.00 0.00 0.00 200,500.00

10 Jul 2012 69 GOLDMAN SACHS USD/OTH24 Sep 2012

140,000.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 140,525.00
Base 100.375000 0.00 0.00 0.00 140,525.00

30015FAB2 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 28 Jun 2012 38 GOLDMAN SACHS USD/OTH17 Aug 2012

250,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 247,500.00
Base 99.000000 0.00 0.00 0.00 247,500.00

03 Jul 2012 38 GOLDMAN SACHS + CO USD/OTH20 Aug 2012

750,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 753,750.00
Base 100.500000 0.00 0.00 0.00 753,750.00

30015FAB2 Total

3,030,000.000 Local 0.00 0.00 0.00 3,017,325.00
Base 0.00 0.00 0.00 3,017,325.00

30251GAN7 FMG RESOURCES AUG 2006 6.875%   01 Apr 2022 21 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC24 Aug 2012

660,000.000 1.000000 NHFS Local 98.250000 19,536.46 0.00 0.00 648,450.00
Base 98.250000 19,536.46 0.00 0.00 648,450.00
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21 Aug 2012 GOLDMAN SACHS + CO USD/DTC24 Aug 2012

200,000.000 1.000000 NHFS Local 98.000000 5,920.14 0.00 0.00 196,000.00
Base 98.000000 5,920.14 0.00 0.00 196,000.00

30251GAN7 Total

860,000.000 Local 25,456.60 0.00 0.00 844,450.00
Base 25,456.60 0.00 0.00 844,450.00

3128MC6J9 FED HM LN PC POOL G14273 5%   01 Jul 2025 18 Jul 2012 PERSHING LLC USD/FED27 Jul 2012

1,491,242.930 1.000000 NHID Local 108.093750 5,385.04 0.00 0.00 1,611,940.41
2,125,000.000 Base 108.093750 5,385.04 0.00 0.00 1,611,940.41

01 Aug 2012 JPMORGAN CHASE BANK/G.X.CLARKE & CO USD/FED16 Aug 2012

815,218.120 1.000000 NHID Local 107.968750 1,698.37 0.00 0.00 880,180.82
1,204,400.000 Base 107.968750 1,698.37 0.00 0.00 880,180.82

3128MC6J9 Total

2,306,461.050 Local 7,083.41 0.00 0.00 2,492,121.23
3,329,400.000 Base 7,083.41 0.00 0.00 2,492,121.23

313379EE5 FEDERAL HOME LOAN BANK 1.625%   14 Jun 2019 19 Jul 2012 FIRST TENNESSEE BANK N A BOND DIVIS USD/FED20 Jul 2012

4,000,000.000 1.000000 NHFJ Local 102.157000 13,180.56 0.00 0.00 4,086,280.00
Base 102.157000 13,180.56 0.00 0.00 4,086,280.00

3134A4UM4 FREDDIE MAC 4.5%   15 Jan 2014 22 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/FED27 Aug 2012

740,000.000 1.000000 NHHW Local 105.854000 3,885.00 0.00 0.00 783,319.60
Base 105.854000 3,885.00 0.00 0.00 783,319.60

3134G3LJ7 FREDDIE MAC 0.95%   10 Feb 2016 31 Aug 2012 NATIONAL FINANCIAL SERVICES CORP. USD/FED05 Sep 2012

2,335,000.000 1.000000 NHID Local 100.719000 1,540.45 0.00 0.00 2,351,788.65
Base 100.719000 1,540.45 0.00 0.00 2,351,788.65

3136G0M24 FANNIE MAE 1.5%   10 Oct 2017 27 Sep 2012 PERSHING LLC USD/FEDOPEN

1,920,000.000 1.000000 NHID Local 101.115000 0.00 0.00 0.00 1,941,408.00
Base 101.115000 0.00 0.00 0.00 1,941,408.00
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313771AA5 FEDERAL HOME LOAN BK IL 5.625%   13 Jun 2016 13 Aug 2012 MFR SECURITIES INC USD/DTC15 Aug 2012

545,000.000 1.000000 NHID Local 116.055000 5,279.69 0.00 0.00 632,499.75
Base 116.055000 5,279.69 0.00 0.00 632,499.75

17 Aug 2012 PERSHING LLC USD/DTC20 Aug 2012

245,000.000 1.000000 NHID Local 115.611000 2,564.84 0.00 0.00 283,246.95
Base 115.611000 2,564.84 0.00 0.00 283,246.95

19 Sep 2012 STIFEL NICOLAUS + CO INC USD/DTC21 Sep 2012

695,000.000 1.000000 NHID Local 117.213000 10,642.19 0.00 0.00 814,630.35
Base 117.213000 10,642.19 0.00 0.00 814,630.35

313771AA5 Total

1,485,000.000 Local 18,486.72 0.00 0.00 1,730,377.05
Base 18,486.72 0.00 0.00 1,730,377.05

3137EADB2 FREDDIE MAC 2.375%   13 Jan 2022 19 Jul 2012 PERSHING LLC USD/FED20 Jul 2012

3,500,000.000 1.000000 NHFJ Local 104.608000 1,616.32 0.00 0.00 3,661,280.00
Base 104.608000 1,616.32 0.00 0.00 3,661,280.00

31398AU34 FANNIE MAE 2.375%   28 Jul 2015 19 Jul 2012 PERSHING LLC USD/FED20 Jul 2012

3,000,000.000 1.000000 NHFJ Local 105.936000 34,041.67 0.00 0.00 3,178,080.00
Base 105.936000 34,041.67 0.00 0.00 3,178,080.00

31414FUB5 FNMA POOL 965078 5.5%   01 Sep 2023 24 Sep 2012 SCOTT & STRINGFELLOW, INC USD/FED27 Sep 2012

969,984.050 1.000000 NHID Local 109.187500 3,852.99 0.00 0.00 1,059,101.34
4,668,183.000 Base 109.187500 3,852.99 0.00 0.00 1,059,101.34

31416CMF0 FNMA POOL 995958 5.5%   01 Jun 2024 07 Sep 2012 CANTOR FITZGERALD & CO./CASTLEOAK S USD/FED18 Sep 2012

240,994.950 1.000000 NHID Local 108.656247 625.92 0.00 0.00 261,856.07
775,000.000 Base 108.656247 625.92 0.00 0.00 261,856.07

31528DAB5 FERRARA CANDY CO 1%   18 Jun 2018 08 Jun 2012 51 MORGAN STANLEY CO INCORPORATED USD/OTH09 Aug 2012

250,000.000 1.000000 NHHM Local 96.500000 0.00 0.00 0.00 241,250.00
Base 96.500000 0.00 0.00 0.00 241,250.00
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31620MAH9 FIDELITY NATIONAL INFORM 5%   15 Mar 2022 21 Aug 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC27 Aug 2012

2,391,000.000 1.000000 NHFS Local 99.372647 50,476.67 0.00 0.00 2,376,000.00
Base 99.372647 50,476.67 0.00 0.00 2,376,000.00

21 Aug 2012 EXCHANGE OFFER (NON CASH) USD/DTC

2,391,000.000 1.000000 NHFS Local 99.372647 49,148.33 0.00 0.00 2,376,000.00
Base 99.372647 49,148.33 0.00 0.00 2,376,000.00

21 Aug 2012 EXCHANGE OFFER (NON CASH) USD/DTCCANCEL

-2,391,000.000 1.000000 NHFS Local 99.372647 -49,148.33 0.00 0.00 -2,376,000.00
Base 99.372647 -49,148.33 0.00 0.00 -2,376,000.00

31620MAH9 Total

2,391,000.000 Local 50,476.67 0.00 0.00 2,376,000.00
Base 50,476.67 0.00 0.00 2,376,000.00

32007UAF6 FIRST DATA CORP 1%   24 Sep 2014 02 Aug 2012 BANK OF AMERICA USD/OTH

133,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 130,340.00
Base 98.000000 0.00 0.00 0.00 130,340.00

32007UAG4 FIRST DATA CORPORATION 1%   24 Sep 2014 01 Aug 2012 RESTRUCTURE NON CASH USD/OTH

35,000.000 1.000000 NHHL Local 97.750000 0.00 0.00 0.00 34,212.50
Base 97.750000 0.00 0.00 0.00 34,212.50

01 Aug 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-35,000.000 1.000000 NHHL Local 97.750000 0.00 0.00 0.00 -34,212.50
Base 97.750000 0.00 0.00 0.00 -34,212.50

01 Aug 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTH

35,000.000 1.000000 NHHL Local 97.750000 0.00 0.00 0.00 34,212.50
Base 97.750000 0.00 0.00 0.00 34,212.50

32007UAG4 Total

35,000.000 Local 0.00 0.00 0.00 34,212.50
Base 0.00 0.00 0.00 34,212.50

32007UAT6 FIRST DATA CORP 1%   23 Mar 2017 01 Aug 2012 RESTRUCTURE NON CASH USD/OTH
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35,000.000 1.000000 NHHL Local 97.500000 0.00 0.00 0.00 34,125.00
Base 97.500000 0.00 0.00 0.00 34,125.00

01 Aug 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-35,000.000 1.000000 NHHL Local 97.500000 0.00 0.00 0.00 -34,125.00
Base 97.500000 0.00 0.00 0.00 -34,125.00

01 Aug 2012 66 CREDIT SUISSE - NEW YORK BRANCH USD/OTHOPEN

35,000.000 1.000000 NHHL Local 97.500000 0.00 0.00 0.00 34,125.00
Base 97.500000 0.00 0.00 0.00 34,125.00

32007UAT6 Total

35,000.000 Local 0.00 0.00 0.00 34,125.00
Base 0.00 0.00 0.00 34,125.00

346091AZ4 FOREST OIL CORPORATION 7.25%   15 Jun 2019 06 Sep 2012 UBS SECURITIES LLC USD/DTC11 Sep 2012

200,000.000 1.000000 NHFS Local 98.000000 3,463.89 0.00 0.00 196,000.00
Base 98.000000 3,463.89 0.00 0.00 196,000.00

346091BF7 FOREST OIL CORPORATION 7.5%   15 Sep 2020 12 Sep 2012 J.P. MORGAN SECURITIES LLC USD/DTC17 Sep 2012

875,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 875,000.00
Base 100.000000 0.00 0.00 0.00 875,000.00

25 Sep 2012 CALYON SECURITIES (USA) INC. USD/DTC28 Sep 2012

350,000.000 1.000000 NHFS Local 100.250000 802.08 0.00 0.00 350,875.00
Base 100.250000 802.08 0.00 0.00 350,875.00

346091BF7 Total

1,225,000.000 Local 802.08 0.00 0.00 1,225,875.00
Base 802.08 0.00 0.00 1,225,875.00

35687KAF8 FREESCALE ACQUISITION CORP 0.336100583%   01 De 20 Sep 2012 13 CITIBANK ADR USD/OTHOPEN

110,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 108,900.00
Base 99.000000 0.00 0.00 0.00 108,900.00

413626AS1 HARRAHS OPERATING CO INC 1%   28 Jan 2018 14 Sep 2012 24 BANK OF AMERICA USD/OTHOPEN

340,000.000 1.000000 NHHL Local 89.500000 0.00 0.00 0.00 304,300.00
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Base 89.500000 0.00 0.00 0.00 304,300.00

421933AK8 HEALTH MANAGEMENT ASSOC 7.375%   15 Jan 2020 26 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC31 Jul 2012

1,000,000.000 1.000000 NHFS Local 108.000000 3,277.78 0.00 0.00 1,080,000.00
Base 108.000000 3,277.78 0.00 0.00 1,080,000.00

06 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTC11 Sep 2012

2,000,000.000 1.000000 NHFS Local 108.500000 22,944.44 0.00 0.00 2,170,000.00
Base 108.500000 22,944.44 0.00 0.00 2,170,000.00

421933AK8 Total

3,000,000.000 Local 26,222.22 0.00 0.00 3,250,000.00
Base 26,222.22 0.00 0.00 3,250,000.00

43644AAQ2 HOLOGIC INC 1%   01 Aug 2019 01 Aug 2012 STATE STREET BANK AND TRUST USD/BOS01 Aug 2012

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

443628AA0 HUDBAY MINERALS INC 9.5%   01 Oct 2020 06 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC13 Sep 2012

1,699,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,699,000.00
Base 100.000000 0.00 0.00 0.00 1,699,000.00

45672JAB6 INEOS US FIN LLC 1%   27 Apr 2018 27 Apr 2012 BARCLAYS BANK USD/OTHCANCEL

-189,525.000 1.000000 NHHL Local 100.580002 0.00 0.00 0.00 -190,624.25
Base 100.580002 0.00 0.00 0.00 -190,624.25

10 Jul 2012 21 BARCLAYS BANK USD/OTH07 Aug 2012

120,000.000 1.000000 NHHL Local 99.375000 0.00 0.00 0.00 119,250.00
Base 99.375000 0.00 0.00 0.00 119,250.00

27 Apr 2012 BARCLAYS BANK USD/OTH07 Aug 2012

189,525.000 1.000000 NHHL Local 100.575002 0.00 0.00 0.00 190,614.77
Base 100.575002 0.00 0.00 0.00 190,614.77

45672JAB6 Total

120,000.000 Local 0.00 0.00 0.00 119,240.52
Base 0.00 0.00 0.00 119,240.52
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45824TAK1 INTELSAT JACKSON HLDG 7.25%   15 Oct 2020 11 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC14 Sep 2012

791,000.000 1.000000 NHFS Local 108.750000 23,735.49 0.00 0.00 860,212.50
Base 108.750000 23,735.49 0.00 0.00 860,212.50

12 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC17 Sep 2012

732,000.000 1.000000 NHFS Local 109.000000 22,407.33 0.00 0.00 797,880.00
Base 109.000000 22,407.33 0.00 0.00 797,880.00

45824TAK1 Total

1,523,000.000 Local 46,142.82 0.00 0.00 1,658,092.50
Base 46,142.82 0.00 0.00 1,658,092.50

459745GN9 INTL LEASE FINANCE CORP 5.875%   15 Aug 2022 16 Aug 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC21 Aug 2012

3,100,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,100,000.00
Base 100.000000 0.00 0.00 0.00 3,100,000.00

46263HAC1 IPREO HLDGS LLC 1%   05 Aug 2017 19 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

400,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 396,000.00
Base 99.000000 0.00 0.00 0.00 396,000.00

19 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-400,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -396,000.00
Base 99.000000 0.00 0.00 0.00 -396,000.00

46263HAC1 IPREO HLDGS LLC 1%   05 Aug 2017 19 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

400,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 396,000.00
Base 99.000000 0.00 0.00 0.00 396,000.00

19 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-400,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -396,000.00
Base 99.000000 0.00 0.00 0.00 -396,000.00

46263HAC1 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

46625HHZ6 JPMORGAN CHASE + CO 4.625%   10 May 2021 09 Jul 2012 BANK OF AMERICA SECURITIES LLC USD/DTC12 Jul 2012
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4,000,000.000 1.000000 NHFJ Local 109.167000 31,861.11 0.00 0.00 4,366,680.00
Base 109.167000 31,861.11 0.00 0.00 4,366,680.00

47215DAC7 JAZZ PHARMACEUTICALS INC 1%   12 Jun 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

800,000.000 1.000000 NHHM Local 98.500000 0.00 0.00 0.00 788,000.00
Base 98.500000 0.00 0.00 0.00 788,000.00

494580AB9 KINDRED HEALTHCARE INC 8.25%   01 Jun 2019 24 Jul 2012 BANK OF AMERICA SECURITIES LLC USD/DTC27 Jul 2012

900,000.000 1.000000 NHFS Local 94.000000 11,550.00 0.00 0.00 846,000.00
Base 94.000000 11,550.00 0.00 0.00 846,000.00

49858HAB8 KLEOPATRA ACQUISITION CORP 1%   21 Dec 2016 16 Jul 2012 15 JEFFRIES & COMPANY INC USD/OTH09 Aug 2012

380,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 372,400.00
Base 98.000000 0.00 0.00 0.00 372,400.00

50076QAV8 KRAFT FOODS GROUP INC 6.125%   23 Aug 2018 29 Jun 2012 EXCHANGE OFFER USD/DTC

4,068,000.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 4,068,000.00
Base 100.000000 0.00 0.00 0.00 4,068,000.00

29 Jun 2012 EXCHANGE OFFER USD/DTCCANCEL

-4,068,000.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 -4,068,000.00
Base 100.000000 0.00 0.00 0.00 -4,068,000.00

29 Jun 2012 19 EXCHANGE OFFER USD/DTC18 Jul 2012

4,068,000.000 1.000000 NHFJ Local 123.545679 0.00 0.00 0.00 5,025,838.26
Base 123.545679 0.00 0.00 0.00 5,025,838.26

50076QAV8 Total

4,068,000.000 Local 0.00 0.00 0.00 5,025,838.26
Base 0.00 0.00 0.00 5,025,838.26

50217CAB3 LSP MADISON FDG LLC 1%   28 Jun 2019 25 Jul 2012 STATE STREET BANK AND TRUST USD/BOS25 Jul 2012

1,070,000.000 1.000000 NHHL Local 97.500000 0.00 0.00 0.00 1,043,250.00
Base 97.500000 0.00 0.00 0.00 1,043,250.00

12 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

130,000.000 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 129,837.50
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Base 99.875000 0.00 0.00 0.00 129,837.50

12 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-130,000.000 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 -129,837.50
Base 99.875000 0.00 0.00 0.00 -129,837.50

28 Jun 2012 59 CREDIT SUISSE FIRST BOSTON USD/OTH06 Sep 2012

267,500.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 264,825.00
Base 99.000000 0.00 0.00 0.00 264,825.00

50217CAB3 LSP MADISON FDG LLC 1%   28 Jun 2019 18 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

80,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 79,800.00
Base 99.750000 0.00 0.00 0.00 79,800.00

18 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-80,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 -79,800.00
Base 99.750000 0.00 0.00 0.00 -79,800.00

50217CAB3 LSP MADISON FDG LLC 1%   28 Jun 2019 18 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

80,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 79,800.00
Base 99.750000 0.00 0.00 0.00 79,800.00

18 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-80,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 -79,800.00
Base 99.750000 0.00 0.00 0.00 -79,800.00

12 Jul 2012 75 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

129,675.000 1.000000 NHHL Local 99.875002 0.00 0.00 0.00 129,512.91
Base 99.875002 0.00 0.00 0.00 129,512.91

18 Jul 2012 70 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

79,800.500 1.000000 NHHL Local 99.749375 0.00 0.00 0.00 79,600.50
Base 99.749375 0.00 0.00 0.00 79,600.50

50217CAB3 Total

1,546,975.500 Local 0.00 0.00 0.00 1,517,188.41
Base 0.00 0.00 0.00 1,517,188.41

51509MAC4 LANDSLIDE HLDGS INC 1%   19 Jun 2018 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012
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500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.00
Base 98.000000 0.00 0.00 0.00 490,000.00

03 Aug 2012 JP MORGANCHASE BANK USD/OTH

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

03 Aug 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -742,500.00
Base 99.000000 0.00 0.00 0.00 -742,500.00

51509MAC4 Total

500,000.000 Local 0.00 0.00 0.00 490,000.00
Base 0.00 0.00 0.00 490,000.00

52078DAC3 LAWSON SOFTWARE INC 0.01%   05 Apr 2018 28 Sep 2012 STATE STREET BANK AND TRUST USD/OTHCANCEL

-748,125.000 1.000000 NHHM Local 98.997493 0.00 0.00 0.00 -740,625.00
Base 98.997493 0.00 0.00 0.00 -740,625.00

52729KAF3 LEVEL 3 FINANCING INC 1%   01 Aug 2019 02 Aug 2012 15 BANK OF AMERICA USD/OTH29 Aug 2012

730,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 722,700.00
Base 99.000000 0.00 0.00 0.00 722,700.00

52729KAF3 LEVEL 3 FINANCING INC 1%   01 Aug 2019 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

52729KAF3 LEVEL 3 FINANCING INC 1%   01 Aug 2019 28 Sep 2012 10 BANK OF AMERICA USD/OTHOPEN

940,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 940,000.00
Base 100.000000 0.00 0.00 0.00 940,000.00

52729KAF3 Total

2,420,000.000 Local 0.00 0.00 0.00 2,405,200.00
Base 0.00 0.00 0.00 2,405,200.00

532716AU1 LIMITED BRANDS INC 5.625%   15 Feb 2022 20 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC25 Jul 2012

1,332,000.000 1.000000 NHFS Local 104.750000 34,965.00 0.00 0.00 1,395,270.00
Base 104.750000 34,965.00 0.00 0.00 1,395,270.00
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543218AA9 LONGVIEW FIBRE PAPER + P 8%   01 Jun 2016 26 Jul 2012 BANK OF AMERICA SECURITIES LLC USD/DTC31 Jul 2012

230,000.000 1.000000 NHFS Local 104.750000 3,066.67 0.00 0.00 240,925.00
Base 104.750000 3,066.67 0.00 0.00 240,925.00

546347AH8 LOUISIANA PACIFIC CORP 7.5%   01 Jun 2020 07 Aug 2012 1 EXCHANGE OFFER (NON CASH) USD/DTC08 Aug 2012

500,000.000 1.000000 NHFS Local 100.000000 7,916.67 0.00 0.00 500,000.00
Base 100.000000 7,916.67 0.00 0.00 500,000.00

552081AD3 LYONDELLBASELL IND NV 6%   15 Nov 2021 27 Jul 2012 J.P. MORGAN SECURITIES LLC USD/DTC01 Aug 2012

1,750,000.000 1.000000 NHFS Local 113.000000 22,166.67 0.00 0.00 1,977,500.00
Base 113.000000 22,166.67 0.00 0.00 1,977,500.00

55377GAB9 MTL PUBLISHING LLC 1%   29 Jun 2018 01 Aug 2012 STATE STREET BANK AND TRUST USD/BOS01 Aug 2012

959,500.000 1.000000 NHHL Local 99.728764 0.00 0.00 0.00 956,897.50
Base 99.728764 0.00 0.00 0.00 956,897.50

07 Mar 2012 75 UBS AG USD/BOSOPEN

150,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 150,000.00
Base 100.000000 0.00 0.00 0.00 150,000.00

55377GAB9 Total

1,109,500.000 Local 0.00 0.00 0.00 1,106,897.50
Base 0.00 0.00 0.00 1,106,897.50

55915EAF4 MAGIC NEWCO LLC 1%   12 Dec 2018 25 May 2012 50 CREDIT SUISSE FIRST BOSTON USD/OTH09 Aug 2012

1,880,000.000 1.000000 NHHL Local 97.000000 0.00 0.00 0.00 1,823,600.00
Base 97.000000 0.00 0.00 0.00 1,823,600.00

18 Jul 2012 44 CREDIT SUISSE FIRST BOSTON USD/OTH07 Sep 2012

140,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 139,300.00
Base 99.500000 0.00 0.00 0.00 139,300.00

10 Jul 2012 52 CREDIT SUISSE FIRST BOSTON USD/OTH07 Sep 2012

80,000.000 1.000000 NHHL Local 99.625000 0.00 0.00 0.00 79,700.00
Base 99.625000 0.00 0.00 0.00 79,700.00
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55915EAF4 Total

2,100,000.000 Local 0.00 0.00 0.00 2,042,600.00
Base 0.00 0.00 0.00 2,042,600.00

570506AQ8 MARKWEST ENERGY PART/FIN 5.5%   15 Feb 2023 06 Aug 2012 WELLS FARGO SECURITIES, LLC USD/DTC10 Aug 2012

1,296,000.000 1.000000 NHFS Local 99.015000 0.00 0.00 0.00 1,283,234.40
Base 99.015000 0.00 0.00 0.00 1,283,234.40

60688VAC8 MMODAL INC 1%   17 Aug 2019 15 Aug 2012 STATE STREET BANK AND TRUST USD/BOS15 Aug 2012

750,000.000 1.000000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.00
Base 98.500000 0.00 0.00 0.00 738,750.00

62936DAF7 NPC INTL INC 1%   28 Dec 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

1,536,150.000 1.000000 NHHL Local 98.298699 0.00 0.00 0.00 1,510,015.48
Base 98.298699 0.00 0.00 0.00 1,510,015.48

62938XAB0 NSH MERGER SUB INC 1%   03 Feb 2017 23 Mar 2011 STATE STREET BANK AND TRUST USD/BOSCANCEL

-57,228.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -57,228.86
Base 100.000000 0.00 0.00 0.00 -57,228.86

62938XAB0 NSH MERGER SUB INC 1%   03 Feb 2017 27 Jul 2012 JEFFRIES & COMPANY INC USD/OTH

24,016.730 1.000000 NHHM Local 1.000011 0.00 0.00 0.00 240.17
Base 1.000011 0.00 0.00 0.00 240.17

27 Jul 2012 JEFFRIES & COMPANY INC USD/OTHCANCEL

-24,016.730 1.000000 NHHM Local 1.000011 0.00 0.00 0.00 -240.17
Base 1.000011 0.00 0.00 0.00 -240.17

62938XAB0 NSH MERGER SUB INC 1%   03 Feb 2017 27 Jul 2012 JEFFRIES & COMPANY INC USD/OTH

24,016.730 1.000000 NHHL Local 1.000011 0.00 0.00 0.00 240.17
Base 1.000011 0.00 0.00 0.00 240.17

27 Jul 2012 JEFFRIES & COMPANY INC USD/OTHCANCEL

-24,016.730 1.000000 NHHL Local 1.000011 0.00 0.00 0.00 -240.17
Base 1.000011 0.00 0.00 0.00 -240.17

27 Jul 2012 JEFFRIES & COMPANY INC USD/OTH31 Aug 2012

Prepared by State StreetPage 599



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

0.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

23 Mar 2011 STATE STREET BANK AND TRUST USD/BOS23 Mar 2011

57,228.860 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

62938XAB0 Total

0.010 Local 0.00 0.00 0.00 -57,228.85
Base 0.00 0.00 0.00 -57,228.85

62938XAC8 NSH MERGER SUB INC 1%   03 Feb 2017 27 Jul 2012 JEFFRIES & COMPANY INC USD/OTH

135,983.270 1.000000 NHHM Local 99.000001 0.00 0.00 0.00 134,623.44
Base 99.000001 0.00 0.00 0.00 134,623.44

27 Jul 2012 JEFFRIES & COMPANY INC USD/OTHCANCEL

-135,983.270 1.000000 NHHM Local 99.000001 0.00 0.00 0.00 -134,623.44
Base 99.000001 0.00 0.00 0.00 -134,623.44

62938XAC8 NSH MERGER SUB INC 1%   03 Feb 2017 27 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

135,983.270 1.000000 NHHL Local 99.000001 0.00 0.00 0.00 134,623.44
Base 99.000001 0.00 0.00 0.00 134,623.44

27 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-135,983.270 1.000000 NHHL Local 99.000001 0.00 0.00 0.00 -134,623.44
Base 99.000001 0.00 0.00 0.00 -134,623.44

27 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH31 Aug 2012

131,142.910 1.000000 NHHL Local 99.000001 0.00 0.00 0.00 129,831.48
Base 99.000001 0.00 0.00 0.00 129,831.48

62938XAC8 Total

131,142.910 Local 0.00 0.00 0.00 129,831.48
Base 0.00 0.00 0.00 129,831.48

65409QAZ5 NIELSEN FINANCE LLC/CO 4.5%   01 Oct 2020 18 Sep 2012 J.P. MORGAN SECURITIES LLC USD/DTCOPEN

1,425,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,425,000.00
Base 100.000000 0.00 0.00 0.00 1,425,000.00
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67073EAK6 NUVEEN INVTS INC 1%   13 May 2017 13 Sep 2012 8 DEUTSCHE BANK AG USD/OTHOPEN

420,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 417,900.00
Base 99.500000 0.00 0.00 0.00 417,900.00

13 Sep 2012 21 BANK OF AMERICA USD/OTHOPEN

420,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 422,100.00
Base 100.500000 0.00 0.00 0.00 422,100.00

67073EAK6 Total

840,000.000 Local 0.00 0.00 0.00 840,000.00
Base 0.00 0.00 0.00 840,000.00

68373DAB3 OPENLINK INTL INC 1%   28 Oct 2017 10 Jul 2012 65 CREDIT SUISSE FIRST BOSTON USD/OTH20 Sep 2012

90,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 90,675.00
Base 100.750000 0.00 0.00 0.00 90,675.00

693320AR4 PHH CORP 7.375%   01 Sep 2019 09 Aug 2012 BANK OF AMERICA SECURITIES LLC USD/DTC23 Aug 2012

1,089,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,089,000.00
Base 100.000000 0.00 0.00 0.00 1,089,000.00

18 Sep 2012 LAZARD CAPITAL MARKETS LLC USD/DTC21 Sep 2012

129,000.000 1.000000 NHFS Local 107.750000 739.96 0.00 0.00 138,997.50
Base 107.750000 739.96 0.00 0.00 138,997.50

18 Sep 2012 LAZARD CAPITAL MARKETS LLC USD/DTC21 Sep 2012

964,000.000 1.000000 NHFS Local 107.750000 5,529.61 0.00 0.00 1,038,710.00
Base 107.750000 5,529.61 0.00 0.00 1,038,710.00

20 Sep 2012 LAZARD CAPITAL MARKETS LLC USD/DTC25 Sep 2012

445,000.000 1.000000 NHFS Local 107.937501 2,917.22 0.00 0.00 480,321.88
Base 107.937501 2,917.22 0.00 0.00 480,321.88

20 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC25 Sep 2012

445,000.000 1.000000 NHFS Local 107.750000 2,917.22 0.00 0.00 479,487.50
Base 107.750000 2,917.22 0.00 0.00 479,487.50
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693320AR4 Total

3,072,000.000 Local 12,104.01 0.00 0.00 3,226,516.88
Base 12,104.01 0.00 0.00 3,226,516.88

70215EAB9 PARTY CITY HLDGS INC 0% 01 Aug 2012 STATE STREET BANK AND TRUST USD/BOS01 Aug 2012

1,040,000.000 1.000000 NHHL Local 99.832932 0.00 0.00 0.00 1,038,262.50
Base 99.832932 0.00 0.00 0.00 1,038,262.50

70336YAE3 PATRIOT COAL CORP DIP 1%   11 Oct 2013 03 Aug 2012 8 CITIBANK ADR USD/OTH22 Aug 2012

500,000.000 1.000000 NHHM Local 98.500000 0.00 0.00 0.00 492,500.00
Base 98.500000 0.00 0.00 0.00 492,500.00

70336YAE3 PATRIOT COAL CORP DIP 1%   11 Oct 2013 03 Aug 2012 23 CITICORP SECURITY SERVICES INC. USD/OTH06 Sep 2012

750,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 738,750.00
Base 98.500000 0.00 0.00 0.00 738,750.00

70336YAE3 Total

1,250,000.000 Local 0.00 0.00 0.00 1,231,250.00
Base 0.00 0.00 0.00 1,231,250.00

70583GAL6 PELICAN PRODS INC 1%   11 Jul 2018 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.00
Base 98.000000 0.00 0.00 0.00 490,000.00

70959WAD5 PENSKE AUTO GROUP INC 5.75%   01 Oct 2022 14 Aug 2012 BANK OF AMERICA SECURITIES LLC USD/DTC28 Aug 2012

1,328,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,328,000.00
Base 100.000000 0.00 0.00 0.00 1,328,000.00

713448CB2 PEPSICO INC 1.25%   13 Aug 2017 08 Aug 2012 MORGAN STANLEY CO INCORPORATED USD/DTC13 Aug 2012

1,400,000.000 1.000000 NHFJ Local 99.484000 0.00 0.00 0.00 1,392,776.00
Base 99.484000 0.00 0.00 0.00 1,392,776.00

72165NAJ8 PILOT TRAVEL CTRS LLC 1%   07 Aug 2019 23 Aug 2012 RECEIVED FROM DONER USD/BOS23 Aug 2012

750,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 744,375.00
Base 99.250000 0.00 0.00 0.00 744,375.00
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72347NAF7 PINNACLE FOODS FIN LLC 1%   02 Oct 2016 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

746,166.560 1.000000 NHHM Local 100.047000 0.00 0.00 0.00 746,517.26
Base 100.047000 0.00 0.00 0.00 746,517.26

72347NAK6 PINNACLE FOODS FIN LLC 1%   17 Oct 2018 17 Aug 2012 24 BARCLAYS BANK USD/OTH21 Sep 2012

1,050,000.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 1,042,125.00
Base 99.250000 0.00 0.00 0.00 1,042,125.00

723655AB2 PIONEER ENERGY SERVICES 9.875%   15 Mar 2018 12 Jul 2012 1 EXCHANGE OFFER (NON CASH) USD/DTC13 Jul 2012

1,090,000.000 1.000000 NHFS Local 101.000000 34,982.19 0.00 0.00 1,100,900.00
Base 101.000000 34,982.19 0.00 0.00 1,100,900.00

730481AF5 J.B. POINDEXTER + CO 9%   01 Apr 2022 15 Aug 2012 J.P. MORGAN SECURITIES LLC USD/DTC20 Aug 2012

700,000.000 1.000000 NHFS Local 100.000000 24,150.00 0.00 0.00 700,000.00
Base 100.000000 24,150.00 0.00 0.00 700,000.00

73179PAH9 POLYONE CORP 7.375%   15 Sep 2020 27 Jul 2012 J.P. MORGAN SECURITIES LLC USD/DTC01 Aug 2012

2,000,000.000 1.000000 NHFS Local 109.000000 55,722.22 0.00 0.00 2,180,000.00
Base 109.000000 55,722.22 0.00 0.00 2,180,000.00

737446AA2 POST HOLDINGS INC 7.375%   15 Feb 2022 16 Jul 2012 BANK OF AMERICA SECURITIES LLC USD/DTC19 Jul 2012

2,300,000.000 1.000000 NHFS Local 105.125000 78,215.97 0.00 0.00 2,417,875.00
Base 105.125000 78,215.97 0.00 0.00 2,417,875.00

75773HAG4 REDPRAIRIE CORP  SYNDICATED  L 1%   31 Jul 2018 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

761735AJ8 REYNOLDS GRP ISS/REYNOLD 7.75%   15 Oct 2016 24 Jul 2012 1 EXCHANGE OFFER (NON CASH) USD/DTC25 Jul 2012

1,010,000.000 1.000000 NHFS Local 100.777920 21,525.63 0.00 0.00 1,017,857.00
Base 100.777920 21,525.63 0.00 0.00 1,017,857.00

78466DAK0 SS C TECHNOLOGIES INC 1%   08 Jun 2019 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

70,312.500 1.000000 NHHM Local 99.000007 0.00 0.00 0.00 69,609.38
Base 99.000007 0.00 0.00 0.00 69,609.38
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78466DAL8 SS C TECHNOLOGIES INC 1%   08 Jun 2019 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

679,687.500 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 672,890.63
Base 99.000000 0.00 0.00 0.00 672,890.63

785583AF2 SABINE PASS LNG LP 7.5%   30 Nov 2016 05 Sep 2012 CRT CAPITAL GROUP LLC USD/DTC10 Sep 2012

65,000.000 1.000000 NHFS Local 107.250000 1,354.17 0.00 0.00 69,712.50
Base 107.250000 1,354.17 0.00 0.00 69,712.50

06 Sep 2012 CRT CAPITAL GROUP LLC USD/DTC11 Sep 2012

241,000.000 1.000000 NHFS Local 107.250000 5,071.04 0.00 0.00 258,472.50
Base 107.250000 5,071.04 0.00 0.00 258,472.50

07 Sep 2012 CRT CAPITAL GROUP LLC USD/DTC12 Sep 2012

256,000.000 1.000000 NHFS Local 107.250000 5,440.00 0.00 0.00 274,560.00
Base 107.250000 5,440.00 0.00 0.00 274,560.00

785583AF2 Total

562,000.000 Local 11,865.21 0.00 0.00 602,745.00
Base 11,865.21 0.00 0.00 602,745.00

78571CAA6 SABRE INC 8.5%   15 May 2019 25 Jul 2012 BANK OF AMERICA SECURITIES LLC USD/DTC30 Jul 2012

402,000.000 1.000000 NHFS Local 103.875000 7,688.25 0.00 0.00 417,577.50
Base 103.875000 7,688.25 0.00 0.00 417,577.50

78571YAL4 SABRE INC 1%   30 Sep 2017 28 Sep 2012 PAYDOWN USD/OTH

1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,542.42
Base 100.000000 0.00 0.00 0.00 1,542.42

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,542.42
Base 100.000000 0.00 0.00 0.00 -1,542.42

78571YAL4 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

78571YAN0 SABRE INC  SYNDICATED LNS 1%   29 Dec 2017 10 Aug 2012 STATE STREET BANK AND TRUST USD/BOS10 Aug 2012
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750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

78571YAN0 SABRE INC  SYNDICATED LNS 1%   29 Dec 2017 10 Aug 2012 20 DEUTSCHE BANK SECURITIES INC USD/BOS10 Sep 2012

1,140,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,128,600.00
Base 99.000000 0.00 0.00 0.00 1,128,600.00

78571YAN0 Total

1,890,000.000 Local 0.00 0.00 0.00 1,871,100.00
Base 0.00 0.00 0.00 1,871,100.00

80007PAS8 SANDRIDGE ENERGY INC 7.5%   15 Feb 2023 06 Aug 2012 BARCLAYS CAPITAL INC USD/DTC20 Aug 2012

377,000.000 1.000000 NHFS Local 99.500000 0.00 0.00 0.00 375,115.00
Base 99.500000 0.00 0.00 0.00 375,115.00

81760NAP4 SERVICEMASTER COMPANY 6.125%   15 Aug 2020 08 Aug 2012 J.P. MORGAN SECURITIES LLC USD/DTC

1,333,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,333,000.00
Base 100.000000 0.00 0.00 0.00 1,333,000.00

08 Aug 2012 J.P. MORGAN SECURITIES LLC USD/DTCCANCEL

-1,333,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 -1,333,000.00
Base 100.000000 0.00 0.00 0.00 -1,333,000.00

81760NAP4 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

82378GAH9 SHERIDAN HLDGS INC 1%   29 Jun 2018 29 Jun 2012 29 CREDIT SUISSE FIRST BOSTON USD/OTH09 Aug 2012

1,449,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,434,510.00
Base 99.000000 0.00 0.00 0.00 1,434,510.00

02 Jul 2012 27 CREDIT SUISSE FIRST BOSTON USD/OTH09 Aug 2012

300,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 300,750.00
Base 100.250000 0.00 0.00 0.00 300,750.00

18 Jul 2012 57 CREDIT SUISSE FIRST BOSTON USD/OTH20 Sep 2012

170,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 170,000.00
Base 100.000000 0.00 0.00 0.00 170,000.00
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82378GAH9 SHERIDAN HLDGS INC 1%   29 Jun 2018 03 Jul 2012 27 CREDIT SUISSE FIRST BOSTON USD/OTH09 Aug 2012

1,250,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 1,253,125.00
Base 100.250000 0.00 0.00 0.00 1,253,125.00

82378GAH9 Total

3,169,000.000 Local 0.00 0.00 0.00 3,158,385.00
Base 0.00 0.00 0.00 3,158,385.00

82378GAL0 SHERIDAN HLDGS INC 1%   29 Jun 2019 29 Jun 2012 30 CREDIT SUISSE FIRST BOSTON USD/OTH09 Aug 2012

59,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 58,410.00
Base 99.000000 0.00 0.00 0.00 58,410.00

829259AH3 SINCLAIR TELEVISION GROU 6.125%   01 Oct 2022 27 Sep 2012 WELLS FARGO SECURITIES, LLC USD/DTCOPEN

1,290,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,290,000.00
Base 100.000000 0.00 0.00 0.00 1,290,000.00

832248AV0 SMITHFIELD FOODS INC 6.625%   15 Aug 2022 21 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC26 Sep 2012

838,000.000 1.000000 NHFS Local 105.500000 8,481.84 0.00 0.00 884,090.00
Base 105.500000 8,481.84 0.00 0.00 884,090.00

24 Sep 2012 GOLDMAN SACHS + CO USD/DTC27 Sep 2012

798,000.000 1.000000 NHFS Local 105.000000 8,223.83 0.00 0.00 837,900.00
Base 105.000000 8,223.83 0.00 0.00 837,900.00

24 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC27 Sep 2012

160,000.000 1.000000 NHFS Local 105.000000 1,648.89 0.00 0.00 168,000.00
Base 105.000000 1,648.89 0.00 0.00 168,000.00

25 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC28 Sep 2012

418,000.000 1.000000 NHFS Local 104.250000 4,384.65 0.00 0.00 435,765.00
Base 104.250000 4,384.65 0.00 0.00 435,765.00

26 Sep 2012 UBS SECURITIES LLC USD/DTCOPEN

286,000.000 1.000000 NHFS Local 104.000000 3,157.92 0.00 0.00 297,440.00
Base 104.000000 3,157.92 0.00 0.00 297,440.00

26 Sep 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTCOPEN
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190,000.000 1.000000 NHFS Local 104.000000 2,097.92 0.00 0.00 197,600.00
Base 104.000000 2,097.92 0.00 0.00 197,600.00

26 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTCOPEN

483,000.000 1.000000 NHFS Local 104.000000 5,333.13 0.00 0.00 502,320.00
Base 104.000000 5,333.13 0.00 0.00 502,320.00

832248AV0 Total

3,173,000.000 Local 33,328.18 0.00 0.00 3,323,115.00
Base 33,328.18 0.00 0.00 3,323,115.00

852060AG7 SPRINT CAPITAL CORP 6.9%   01 May 2019 14 Aug 2012 BARCLAYS CAPITAL INC USD/DTC17 Aug 2012

990,000.000 1.000000 NHFS Local 101.750000 20,113.50 0.00 0.00 1,007,325.00
Base 101.750000 20,113.50 0.00 0.00 1,007,325.00

14 Aug 2012 J.P. MORGAN SECURITIES LLC USD/DTC17 Aug 2012

990,000.000 1.000000 NHFS Local 101.625000 20,113.50 0.00 0.00 1,006,087.50
Base 101.625000 20,113.50 0.00 0.00 1,006,087.50

852060AG7 Total

1,980,000.000 Local 40,227.00 0.00 0.00 2,013,412.50
Base 40,227.00 0.00 0.00 2,013,412.50

864486AD7 SUBURBAN PROPANE PARTNRS 7.5%   01 Oct 2018 12 Jul 2012 EXCHANGE OFFER USD/DTC

1,374,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,374,000.00
Base 100.000000 0.00 0.00 0.00 1,374,000.00

12 Jul 2012 EXCHANGE OFFER USD/DTCCANCEL

-1,374,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 -1,374,000.00
Base 100.000000 0.00 0.00 0.00 -1,374,000.00

864486AD7 SUBURBAN PROPANE PARTNRS 7.5%   01 Oct 2018 12 Jul 2012 20 EXCHANGE OFFER USD/DTC01 Aug 2012

1,374,000.000 1.000000 NHFS Local 106.250000 0.00 0.00 0.00 1,459,875.00
Base 106.250000 0.00 0.00 0.00 1,459,875.00

864486AD7 Total

1,374,000.000 Local 0.00 0.00 0.00 1,459,875.00
Base 0.00 0.00 0.00 1,459,875.00
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86605KAE3 SUMMIT ENTMT LLC 1%   07 Sep 2016 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

448,740.590 1.000000 NHHM Local 98.499999 0.00 0.00 0.00 442,009.48
Base 98.499999 0.00 0.00 0.00 442,009.48

87583HAC8 TANK INTERMEDIATE HLDG CORP 1%   09 Jul 2019 29 Jun 2012 17 GE CAPITAL CORP USD/OTH26 Jul 2012

2,080,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 2,038,400.00
Base 98.000000 0.00 0.00 0.00 2,038,400.00

87971KAG2 TEMBEC INDUSTRIES INC 11.25%   15 Dec 2018 27 Sep 2012 1 EXCHANGE OFFER (NON CASH) USD/DTC28 Sep 2012

450,000.000 1.000000 NHFS Local 105.500000 14,343.75 0.00 0.00 474,750.00
Base 105.500000 14,343.75 0.00 0.00 474,750.00

90320XAA9 UPCB FINANCE VI LTD 6.875%   15 Jan 2022 03 Jul 2012 BARCLAYS CAPITAL INC USD/DTC09 Jul 2012

368,000.000 1.000000 NHFS Local 102.625000 10,682.22 0.00 0.00 377,660.00
Base 102.625000 10,682.22 0.00 0.00 377,660.00

90343TAL7 US TELEPACIFIC CORP 1%   23 Feb 2017 11 Sep 2012 24 CREDIT SUISSE - NEW YORK BRANCH USD/OTHOPEN

156,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 152,880.00
Base 98.000000 0.00 0.00 0.00 152,880.00

19 Sep 2012 17 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

178,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 175,330.00
Base 98.500000 0.00 0.00 0.00 175,330.00

90343TAL7 Total

334,000.000 Local 0.00 0.00 0.00 328,210.00
Base 0.00 0.00 0.00 328,210.00

91159JAA4 US BANCORP 2.95%   15 Jul 2022 18 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC23 Jul 2012

2,000,000.000 1.000000 NHFJ Local 99.683000 0.00 0.00 0.00 1,993,660.00
Base 99.683000 0.00 0.00 0.00 1,993,660.00

912810QT8 US TREASURY N/B 3.125%   15 Nov 2041 18 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED21 Sep 2012

11,700,000.000 1.000000 NHHW Local 103.140625 128,167.46 0.00 0.00 12,067,453.13
Base 103.140625 128,167.46 0.00 0.00 12,067,453.13
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912810QW1 US TREASURY N/B 3%   15 May 2042 01 Aug 2012 JPMORGAN SECURITIES INC USD/FED02 Aug 2012

1,500,000.000 1.000000 NHIO Local 109.156250 9,660.33 0.00 0.00 1,637,343.75
Base 109.156250 9,660.33 0.00 0.00 1,637,343.75

912810QW1 US TREASURY N/B 3%   15 May 2042 02 Aug 2012 LOOP CAPITAL MARKETS LLC USD/FED07 Aug 2012

900,000.000 1.000000 NHHW Local 109.375000 6,163.04 0.00 0.00 984,375.00
Base 109.375000 6,163.04 0.00 0.00 984,375.00

912810QW1 US TREASURY N/B 3%   15 May 2042 16 Aug 2012 JPMORGAN SECURITIES INC USD/FED17 Aug 2012

750,000.000 1.000000 NHIO Local 101.832412 5,747.28 0.00 0.00 763,743.09
Base 101.832412 5,747.28 0.00 0.00 763,743.09

31 Aug 2012 JPMORGAN SECURITIES INC USD/FED04 Sep 2012

750,000.000 1.000000 NHIO Local 106.109375 6,847.83 0.00 0.00 795,820.31
Base 106.109375 6,847.83 0.00 0.00 795,820.31

912810QW1 Total

3,900,000.000 Local 28,418.48 0.00 0.00 4,181,282.15
Base 28,418.48 0.00 0.00 4,181,282.15

912828CT5 US TREASURY N/B 4.25%   15 Aug 2014 19 Jul 2012 CABRERA CAPITAL MARKETS USD/FED20 Jul 2012

3,000,000.000 1.000000 NHFJ Local 108.320313 54,642.86 0.00 0.00 3,249,609.38
Base 108.320313 54,642.86 0.00 0.00 3,249,609.38

912828ND8 US TREASURY N/B 3.5%   15 May 2020 19 Jul 2012 CABRERA CAPITAL MARKETS USD/FED20 Jul 2012

3,000,000.000 1.000000 NHFJ Local 118.070313 18,831.52 0.00 0.00 3,542,109.38
Base 118.070313 18,831.52 0.00 0.00 3,542,109.38

912828PR5 US TREASURY N/B 0.625%   31 Jan 2013 30 Aug 2012 DEUTSCHE BANK SECURITIES, INC. USD/FED05 Sep 2012

20,540,000.000 1.000000 NHHW Local 100.204569 12,261.64 0.00 0.00 20,582,018.66
Base 100.204569 12,261.64 0.00 0.00 20,582,018.66

912828QW3 US TREASURY N/B 0.375%   31 Jul 2013 31 Jul 2012 MORGAN STANLEY CO INCORPORATED USD/FED03 Aug 2012

13,000,000.000 1.000000 NHHW Local 100.207006 400.68 0.00 0.00 13,026,910.80
Base 100.207006 400.68 0.00 0.00 13,026,910.80

912828QZ6 US TREASURY N/B 0.49506%   31 May 20 31 Aug 2012 BANK OF AMERICA SECURITIES LLC USD/FED
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7,650,000.000 1.000000 NHFI Local 100.249633 10,269.86 0.00 0.00 7,669,096.94
Base 100.249633 10,269.86 0.00 0.00 7,669,096.94

31 Aug 2012 BANK OF AMERICA SECURITIES LLC USD/FEDCANCEL

-7,650,000.000 1.000000 NHFI Local 100.249633 -10,269.86 0.00 0.00 -7,669,096.94
Base 100.249633 -10,269.86 0.00 0.00 -7,669,096.94

31 Aug 2012 11 BANK OF AMERICA SECURITIES LLC USD/FED17 Sep 2012

7,650,000.000 1.000000 NHFI Local 100.250000 10,241.80 0.00 0.00 7,669,125.00
Base 100.250000 10,241.80 0.00 0.00 7,669,125.00

912828QZ6 Total

7,650,000.000 Local 10,241.80 0.00 0.00 7,669,125.00
Base 10,241.80 0.00 0.00 7,669,125.00

912828SB7 US TREASURY N/B 0.25%   31 Jan 2014 31 Jul 2012 MORGAN STANLEY CO INCORPORATED USD/FED03 Aug 2012

2,770,000.000 1.000000 NHFI Local 100.070630 56.92 0.00 0.00 2,771,956.47
Base 100.070630 56.92 0.00 0.00 2,771,956.47

912828SF8 US TREASURY N/B 2%   15 Feb 2022 06 Jul 2012 BANK OF AMERICA SECURITIES LLC USD/FED11 Jul 2012

7,500,000.000 1.000000 NHFI Local 104.391025 60,576.92 0.00 0.00 7,829,326.88
Base 104.391025 60,576.92 0.00 0.00 7,829,326.88

31 Jul 2012 J.P. MORGAN SECURITIES LLC USD/FED03 Aug 2012

150,000.000 1.000000 NHFI Local 105.125000 1,401.10 0.00 0.60 157,688.10
Base 105.125000 1,401.10 0.00 0.60 157,688.10

912828SF8 Total

7,650,000.000 Local 61,978.02 0.00 0.60 7,987,014.98
Base 61,978.02 0.00 0.60 7,987,014.98

912828SV3 US TREASURY N/B 1.75%   15 May 2022 09 Jul 2012 CABRERA CAPITAL MARKETS USD/FED10 Jul 2012

5,000,000.000 1.000000 NHFJ Local 102.187500 13,315.22 0.00 0.00 5,109,375.00
Base 102.187500 13,315.22 0.00 0.00 5,109,375.00

19 Jul 2012 CABRERA CAPITAL MARKETS USD/FED20 Jul 2012

2,000,000.000 1.000000 NHFJ Local 102.265625 6,277.17 0.00 0.00 2,045,312.50
Base 102.265625 6,277.17 0.00 0.00 2,045,312.50
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912828SV3 US TREASURY N/B 1.75%   15 May 2022 02 Aug 2012 LOOP CAPITAL MARKETS LLC USD/FED07 Aug 2012

2,400,000.000 1.000000 NHFI Local 102.449842 9,665.75 0.00 0.00 2,458,796.21
Base 102.449842 9,665.75 0.00 0.00 2,458,796.21

912828SV3 Total

9,400,000.000 Local 29,258.14 0.00 0.00 9,613,483.71
Base 29,258.14 0.00 0.00 9,613,483.71

912828TJ9 US TREASURY N/B 1.625%   15 Aug 2022 18 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FED21 Sep 2012

21,815,000.000 1.000000 NHFI Local 98.459594 35,934.98 0.00 0.00 21,478,960.57
Base 98.459594 35,934.98 0.00 0.00 21,478,960.57

912828TL4 US TREASURY N/B 0.25%   31 Aug 2014 19 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED20 Sep 2012

8,500,000.000 1.000000 NHFS Local 100.000000 1,174.03 0.00 0.00 8,500,000.00
Base 100.000000 1,174.03 0.00 0.00 8,500,000.00

912828TM2 US TREASURY N/B 0.625%   31 Aug 2017 26 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FED27 Sep 2012

1,885,000.000 1.000000 NHIO Local 99.945312 878.71 0.00 0.00 1,883,969.14
Base 99.945312 878.71 0.00 0.00 1,883,969.14

27 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FED28 Sep 2012

1,865,000.000 1.000000 NHIO Local 100.031250 901.59 0.00 0.00 1,865,582.81
Base 100.031250 901.59 0.00 0.00 1,865,582.81

912828TM2 Total

3,750,000.000 Local 1,780.30 0.00 0.00 3,749,551.95
Base 1,780.30 0.00 0.00 3,749,551.95

91301PAG4 UNITED SURGICAL PARTNERS INTL 1%   03 Apr 2019 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

748,125.000 1.000000 NHHM Local 98.499999 0.00 0.00 0.00 736,903.12
Base 98.499999 0.00 0.00 0.00 736,903.12

91359PAH3 UNIVERSAL HOSPITAL SERVI 7.625%   15 Aug 2020 24 Jul 2012 BARCLAYS CAPITAL INC USD/DTC07 Aug 2012

616,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 616,000.00
Base 100.000000 0.00 0.00 0.00 616,000.00
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92343VAX2 VERIZON COMMUNICATIONS 4.6%   01 Apr 2021 19 Jul 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC24 Jul 2012

4,000,000.000 1.000000 NHFJ Local 119.219000 57,755.56 0.00 0.00 4,768,760.00
Base 119.219000 57,755.56 0.00 0.00 4,768,760.00

92552VAG5 VIASAT INC 6.875%   15 Jun 2020 27 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTCOPEN

2,221,000.000 1.000000 NHFS Local 103.500000 49,625.47 0.00 0.00 2,298,735.00
Base 103.500000 49,625.47 0.00 0.00 2,298,735.00

92553JAF3 VEYANCE TECHNOLOGIES INC 1%   31 Jul 2015 29 Aug 2012 2 BARCLAYS BANK USD/OTH12 Sep 2012

750,000.000 1.000000 NHHM Local 95.500000 0.00 0.00 0.00 716,250.00
Base 95.500000 0.00 0.00 0.00 716,250.00

92826DAC4 VIRTUAL RADIOLOGIC CORP 1%   22 Dec 2016 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

527,367.720 1.000000 NHHL Local 99.042389 0.00 0.00 0.00 522,317.59
Base 99.042389 0.00 0.00 0.00 522,317.59

94321YAC4 WAUPACA FOUNDRY INC 1%   29 Jun 2017 25 Jul 2012 STATE STREET BANK AND TRUST USD/BOS25 Jul 2012

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

950589AE1 WENDYS INTL INC 1%   15 May 2019 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

556,172.450 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 550,610.73
Base 99.000000 0.00 0.00 0.00 550,610.73

16 Jul 2012 2 PAYMENT IN KIND USD/OTH18 Jul 2012

443,827.560 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 443,827.56
Base 100.000000 0.00 0.00 0.00 443,827.56

950589AE1 Total

1,000,000.010 Local 0.00 0.00 0.00 994,438.29
Base 0.00 0.00 0.00 994,438.29

95235LAJ9 WEST CORP 1%   15 Jul 2016 10 Aug 2012 2 WELLS FARGO BANK USD/OTH26 Sep 2012

2,100,000.000 1.000000 NHFS Local 99.250000 0.00 0.00 0.00 2,084,250.00
Base 99.250000 0.00 0.00 0.00 2,084,250.00
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955BDHII2 MISYS PLC 200%   20 Dec 2019 25 May 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-1,880,000.000 1.000000 NHHL Local 97.000000 0.00 0.00 0.00 -1,823,600.00
Base 97.000000 0.00 0.00 0.00 -1,823,600.00

955BDHII2 MISYS PLC 200%   20 Dec 2019 10 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

80,000.000 1.000000 NHHL Local 99.625000 0.00 0.00 0.00 79,700.00
Base 99.625000 0.00 0.00 0.00 79,700.00

10 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-80,000.000 1.000000 NHHL Local 99.625000 0.00 0.00 0.00 -79,700.00
Base 99.625000 0.00 0.00 0.00 -79,700.00

955BDHII2 MISYS PLC 200%   20 Dec 2019 18 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

140,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 139,300.00
Base 99.500000 0.00 0.00 0.00 139,300.00

18 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-140,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 -139,300.00
Base 99.500000 0.00 0.00 0.00 -139,300.00

955BDHII2 MISYS PLC 200%   20 Dec 2019 18 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

140,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 139,300.00
Base 99.500000 0.00 0.00 0.00 139,300.00

18 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-140,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -139,300.00
Base 99.500000 0.00 0.00 0.00 -139,300.00

955BDHII2 Total

-1,880,000.000 Local 0.00 0.00 0.00 -1,823,600.00
Base 0.00 0.00 0.00 -1,823,600.00

955CFGII0 FERRARA CANDY COMPANY 1%   18 Jun 2018 08 Jun 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-250,000.000 1.000000 NHHM Local 96.500000 0.00 0.00 0.00 -241,250.00
Base 96.500000 0.00 0.00 0.00 -241,250.00

955EUPII9 SAVERS, INC. 1%   09 Jul 2019 03 Jul 2012 GOLDMAN SACHS + CO USD/OTH
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750,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 753,750.00
Base 100.500000 0.00 0.00 0.00 753,750.00

03 Jul 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 -753,750.00
Base 100.500000 0.00 0.00 0.00 -753,750.00

955EUPII9 SAVERS, INC. 1%   09 Jul 2019 28 Jun 2012 GOLDMAN SACHS USD/OTHCANCEL

-1,560,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -1,544,400.00
Base 99.000000 0.00 0.00 0.00 -1,544,400.00

28 Jun 2012 GOLDMAN SACHS USD/OTHCANCEL

-130,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -130,650.00
Base 100.500000 0.00 0.00 0.00 -130,650.00

955EUPII9 SAVERS, INC. 1%   09 Jul 2019 28 Jun 2012 GOLDMAN SACHS USD/OTHCANCEL

-250,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -247,500.00
Base 99.000000 0.00 0.00 0.00 -247,500.00

955EUPII9 SAVERS, INC. 1%   09 Jul 2019 02 Jul 2012 GOLDMAN SACHS USD/OTH

200,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 200,500.00
Base 100.250000 0.00 0.00 0.00 200,500.00

02 Jul 2012 GOLDMAN SACHS USD/OTHCANCEL

-200,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -200,500.00
Base 100.250000 0.00 0.00 0.00 -200,500.00

10 Jul 2012 GOLDMAN SACHS USD/OTH

140,000.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 140,525.00
Base 100.375000 0.00 0.00 0.00 140,525.00

10 Jul 2012 GOLDMAN SACHS USD/OTHCANCEL

-140,000.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 -140,525.00
Base 100.375000 0.00 0.00 0.00 -140,525.00

955EUPII9 Total

-1,940,000.000 Local 0.00 0.00 0.00 -1,922,550.00
Base 0.00 0.00 0.00 -1,922,550.00
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955EVJII2 LS POWER FUNDING CORP. 1%   28 Jun 2019 28 Jun 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-267,500.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -264,825.00
Base 99.000000 0.00 0.00 0.00 -264,825.00

12 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

130,000.000 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 129,837.50
Base 99.875000 0.00 0.00 0.00 129,837.50

12 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-130,000.000 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 -129,837.50
Base 99.875000 0.00 0.00 0.00 -129,837.50

955EVJII2 Total

-267,500.000 Local 0.00 0.00 0.00 -264,825.00
Base 0.00 0.00 0.00 -264,825.00

955EVKII9 WAUPACA FOUNDRY, INC. 0% 05 Jul 2012 THE ROYALBANK OF SCOTLAND PLC USD/OTH16 Jul 2012

750,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.00
Base 100.000000 0.00 0.00 0.00 750,000.00

955EVQII6 SHERIDAN HOLDINGS, INC. 1%   19 Jun 2019 03 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

1,250,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 1,253,125.00
Base 100.250000 0.00 0.00 0.00 1,253,125.00

03 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-1,250,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 -1,253,125.00
Base 100.250000 0.00 0.00 0.00 -1,253,125.00

955EVQII6 SHERIDAN HOLDINGS, INC. 1%   19 Jun 2019 29 Jun 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-1,449,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -1,434,510.00
Base 99.000000 0.00 0.00 0.00 -1,434,510.00

02 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

300,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 300,750.00
Base 100.250000 0.00 0.00 0.00 300,750.00

02 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL
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-300,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -300,750.00
Base 100.250000 0.00 0.00 0.00 -300,750.00

955EVQII6 SHERIDAN HOLDINGS, INC. 1%   19 Jun 2019 18 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

170,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 170,000.00
Base 100.000000 0.00 0.00 0.00 170,000.00

18 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-170,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -170,000.00
Base 100.000000 0.00 0.00 0.00 -170,000.00

955EVQII6 SHERIDAN HOLDINGS, INC. 1%   19 Jun 2019 18 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

170,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 170,000.00
Base 100.000000 0.00 0.00 0.00 170,000.00

18 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-170,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -170,000.00
Base 100.000000 0.00 0.00 0.00 -170,000.00

955EVQII6 Total

-1,449,000.000 Local 0.00 0.00 0.00 -1,434,510.00
Base 0.00 0.00 0.00 -1,434,510.00

955EVRII4 SHERIDAN HOLDINGS, INC. 1%   20 Jun 2020 29 Jun 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-59,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -58,410.00
Base 99.000000 0.00 0.00 0.00 -58,410.00

955FMNII0 TANK INTERMEDIATE HOLDING CORP 1%   09 Jul 2019 29 Jun 2012 GE CAPITAL CORP USD/OTHCANCEL

-2,080,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -2,038,400.00
Base 98.000000 0.00 0.00 0.00 -2,038,400.00

955FNBII5 U.S. RENAL CARE, INC. 1%   02 Jul 2019 02 Jul 2012 18 BARCLAYS BANK USD/OTH31 Jul 2012

250,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 246,250.00
Base 98.500000 0.00 0.00 0.00 246,250.00

955FNZII2 HOLOGIC INC. 1%   01 Aug 2019 19 Jul 2012 18 GOLDMAN SACHS + CO USD/OTH17 Aug 2012

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
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Base 99.000000 0.00 0.00 0.00 1,485,000.00

19 Jul 2012 GOLDMAN SACHS + CO USD/OTH

1,040,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,029,600.00
Base 99.000000 0.00 0.00 0.00 1,029,600.00

19 Jul 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-1,040,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -1,029,600.00
Base 99.000000 0.00 0.00 0.00 -1,029,600.00

955FNZII2 HOLOGIC INC. 1%   01 Aug 2019 19 Jul 2012 9 GOLDMAN SACHS USD/OTH10 Aug 2012

1,040,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,029,600.00
Base 99.000000 0.00 0.00 0.00 1,029,600.00

955FNZII2 Total

2,540,000.000 Local 0.00 0.00 0.00 2,514,600.00
Base 0.00 0.00 0.00 2,514,600.00

955FWBII5 ENDURANCE INTERNATIONAL GROUP 1%   20 Apr 2018 12 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

200,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 198,000.00
Base 99.000000 0.00 0.00 0.00 198,000.00

12 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-200,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -198,000.00
Base 99.000000 0.00 0.00 0.00 -198,000.00

955FWBII5 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

955FWCII3 ENDURANCE INTERNATIONAL GROUP, 1%   20 Oct 2018 12 Jul 2012 7 CREDIT SUISSE FIRST BOSTON USD/OTH30 Jul 2012

140,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 137,200.00
Base 98.000000 0.00 0.00 0.00 137,200.00

955FWDII1 WIDE OPEN WEST FINANCE, LLP 1%   12 Jul 2018 12 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

750,000.000 1.000000 NHHM Local 98.250000 0.00 0.00 0.00 736,875.00
Base 98.250000 0.00 0.00 0.00 736,875.00
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12 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 98.250000 0.00 0.00 0.00 -736,875.00
Base 98.250000 0.00 0.00 0.00 -736,875.00

12 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

750,000.000 1.000000 NHHM Local 96.000000 0.00 0.00 0.00 720,000.00
Base 96.000000 0.00 0.00 0.00 720,000.00

12 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 96.000000 0.00 0.00 0.00 -720,000.00
Base 96.000000 0.00 0.00 0.00 -720,000.00

955FWDII1 WIDE OPEN WEST FINANCE, LLP 1%   12 Jul 2018 13 Jul 2012 BANK OF AMERICA USD/OTH

140,000.000 1.000000 NHHL Local 98.125000 0.00 0.00 0.00 137,375.00
Base 98.125000 0.00 0.00 0.00 137,375.00

13 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-140,000.000 1.000000 NHHL Local 98.125000 0.00 0.00 0.00 -137,375.00
Base 98.125000 0.00 0.00 0.00 -137,375.00

12 Jul 2012 BANK OF AMERICA USD/OTH

280,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 274,400.00
Base 98.000000 0.00 0.00 0.00 274,400.00

12 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-280,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -274,400.00
Base 98.000000 0.00 0.00 0.00 -274,400.00

12 Jul 2012 BANK OF AMERICA USD/OTH

230,000.000 1.000000 NHHL Local 98.750000 0.00 0.00 0.00 227,125.00
Base 98.750000 0.00 0.00 0.00 227,125.00

12 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-230,000.000 1.000000 NHHL Local 98.750000 0.00 0.00 0.00 -227,125.00
Base 98.750000 0.00 0.00 0.00 -227,125.00

12 Jul 2012 BANK OF AMERICA USD/OTH

150,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 147,750.00
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Base 98.500000 0.00 0.00 0.00 147,750.00

12 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-150,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 -147,750.00
Base 98.500000 0.00 0.00 0.00 -147,750.00

12 Jul 2012 BANK OF AMERICA USD/OTH

80,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 78,400.00
Base 98.000000 0.00 0.00 0.00 78,400.00

12 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-80,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -78,400.00
Base 98.000000 0.00 0.00 0.00 -78,400.00

16 Jul 2012 BANK OF AMERICA USD/OTH

150,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 147,000.00
Base 98.000000 0.00 0.00 0.00 147,000.00

16 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-150,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -147,000.00
Base 98.000000 0.00 0.00 0.00 -147,000.00

955FWDII1 WIDE OPEN WEST FINANCE, LLP 1%   12 Jul 2018 19 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

750,000.000 1.000000 NHHM Local 98.750000 0.00 0.00 0.00 740,625.00
Base 98.750000 0.00 0.00 0.00 740,625.00

19 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 98.750000 0.00 0.00 0.00 -740,625.00
Base 98.750000 0.00 0.00 0.00 -740,625.00

955FWDII1 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

955FWGII4 BSN MEDICAL 1%   27 Jul 2019 16 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

460,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 455,400.00
Base 99.000000 0.00 0.00 0.00 455,400.00

16 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL
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-460,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -455,400.00
Base 99.000000 0.00 0.00 0.00 -455,400.00

955FWGII4 BSN MEDICAL 1%   27 Jul 2019 18 Jul 2012 DEUTSCHE BANK AG USD/OTH

730,000.000 1.000000 NHHM Local 100.880000 0.00 0.00 0.00 736,424.00
Base 100.880000 0.00 0.00 0.00 736,424.00

18 Jul 2012 DEUTSCHE BANK AG USD/OTHCANCEL

-730,000.000 1.000000 NHHM Local 100.880000 0.00 0.00 0.00 -736,424.00
Base 100.880000 0.00 0.00 0.00 -736,424.00

955FWGII4 BSN MEDICAL 1%   27 Jul 2019 18 Jul 2012 82 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

730,000.000 1.000000 NHHL Local 100.880000 0.00 0.00 0.00 736,424.00
Base 100.880000 0.00 0.00 0.00 736,424.00

17 Aug 2012 48 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

335,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 336,675.00
Base 100.500000 0.00 0.00 0.00 336,675.00

16 Jul 2012 1 JPMORGAN CHASE BANK USD/OTH06 Sep 2012

460,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 457,700.00
Base 99.500000 0.00 0.00 0.00 457,700.00

955FWGII4 Total

1,525,000.000 Local 0.00 0.00 0.00 1,530,799.00
Base 0.00 0.00 0.00 1,530,799.00

955KLXII8 BRICKMAN GROUP HOLDINGS INC 1%   14 Oct 2016 10 Jul 2012 BARCLAYS BANK USD/OTH

130,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 130,650.00
Base 100.500000 0.00 0.00 0.00 130,650.00

10 Jul 2012 BARCLAYS BANK USD/OTHCANCEL

-130,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -130,650.00
Base 100.500000 0.00 0.00 0.00 -130,650.00

10 Jul 2012 BARCLAYS BANK USD/OTH

140,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 140,700.00
Base 100.500000 0.00 0.00 0.00 140,700.00
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10 Jul 2012 BARCLAYS BANK USD/OTHCANCEL

-140,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -140,700.00
Base 100.500000 0.00 0.00 0.00 -140,700.00

955KLXII8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

96758DAP8 WIDEOPENWEST FIN LLC 6.25%   12 Jul 2018 12 Jul 2012 BANK OF AMERICA USD/OTH

280,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 274,400.00
Base 98.000000 0.00 0.00 0.00 274,400.00

12 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-280,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -274,400.00
Base 98.000000 0.00 0.00 0.00 -274,400.00

12 Jul 2012 57 BANK OF AMERICA USD/OTH14 Sep 2012

230,000.000 1.000000 NHHL Local 98.750000 0.00 0.00 0.00 227,125.00
Base 98.750000 0.00 0.00 0.00 227,125.00

12 Jul 2012 57 BANK OF AMERICA USD/OTH14 Sep 2012

150,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 147,750.00
Base 98.500000 0.00 0.00 0.00 147,750.00

12 Jul 2012 57 BANK OF AMERICA USD/OTH14 Sep 2012

80,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 78,400.00
Base 98.000000 0.00 0.00 0.00 78,400.00

13 Jul 2012 57 BANK OF AMERICA USD/OTH14 Sep 2012

140,000.000 1.000000 NHHL Local 98.125000 0.00 0.00 0.00 137,375.00
Base 98.125000 0.00 0.00 0.00 137,375.00

16 Jul 2012 BANK OF AMERICA USD/OTH

150,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 147,000.00
Base 98.000000 0.00 0.00 0.00 147,000.00

16 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-150,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -147,000.00
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Base 98.000000 0.00 0.00 0.00 -147,000.00

96758DAP8 WIDEOPENWEST FIN LLC 6.25%   12 Jul 2018 12 Jul 2012 16 CREDIT SUISSE FIRST BOSTON USD/OTH08 Aug 2012

750,000.000 1.000000 NHHM Local 98.250000 0.00 0.00 0.00 736,875.00
Base 98.250000 0.00 0.00 0.00 736,875.00

12 Jul 2012 17 CREDIT SUISSE FIRST BOSTON USD/OTH09 Aug 2012

750,000.000 1.000000 NHHM Local 96.000000 0.00 0.00 0.00 720,000.00
Base 96.000000 0.00 0.00 0.00 720,000.00

19 Jul 2012 9 CREDIT SUISSE FIRST BOSTON USD/OTH08 Aug 2012

750,000.000 1.000000 NHHM Local 98.750000 0.00 0.00 0.00 740,625.00
Base 98.750000 0.00 0.00 0.00 740,625.00

96758DAP8 WIDEOPENWEST FIN LLC 6.25%   12 Jul 2018 12 Jul 2012 BANK OF AMERICA USD/OTH08 Aug 2012

280,000.000 1.000000 NHHL Local 96.000000 0.00 0.00 0.00 268,800.00
Base 96.000000 0.00 0.00 0.00 268,800.00

27 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

195,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 195,487.50
Base 100.250000 0.00 0.00 0.00 195,487.50

27 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-195,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -195,487.50
Base 100.250000 0.00 0.00 0.00 -195,487.50

16 Jul 2012 70 BANK OF AMERICA USD/OTHOPEN

149,625.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 146,632.50
Base 98.000000 0.00 0.00 0.00 146,632.50

27 Aug 2012 39 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

194,512.500 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 194,998.78
Base 100.250000 0.00 0.00 0.00 194,998.78

96758DAP8 Total

3,474,137.500 Local 0.00 0.00 0.00 3,398,581.28
Base 0.00 0.00 0.00 3,398,581.28

970GCAII8 SCHAEFFLER AG 1%   27 Jan 2017 10 Sep 2012 26 JP MORGANCHASE BANK USD/OTHOPEN
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267,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 269,670.00
Base 101.000000 0.00 0.00 0.00 269,670.00

970MGDII5 EMI MUSIC PUBLISHING LIMITED 1%   29 Jun 2018 07 Mar 2012 UBS AG USD/OTHCANCEL

-150,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -150,000.00
Base 100.000000 0.00 0.00 0.00 -150,000.00

970SWAII0 ZAYO BANDWIDTH LLC 1%   02 Jul 2019 14 Jun 2012 MORGAN STANLEY USD/OTHCANCEL

-1,080,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -1,058,400.00
Base 98.000000 0.00 0.00 0.00 -1,058,400.00

14 Jun 2012 MORGAN STANLEY USD/OTHCANCEL

-188,000.000 1.000000 NHHL Local 100.125000 0.00 0.00 0.00 -188,235.00
Base 100.125000 0.00 0.00 0.00 -188,235.00

26 Jun 2012 MORGAN STANLEY USD/OTHCANCEL

-140,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -140,000.00
Base 100.000000 0.00 0.00 0.00 -140,000.00

10 Jul 2012 MORGAN STANLEY USD/OTH

240,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 241,800.00
Base 100.750000 0.00 0.00 0.00 241,800.00

10 Jul 2012 MORGAN STANLEY USD/OTHCANCEL

-240,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 -241,800.00
Base 100.750000 0.00 0.00 0.00 -241,800.00

970SWAII0 ZAYO BANDWIDTH LLC 1%   02 Jul 2019 20 Jul 2012 CITIBANK ADR USD/OTH

322,000.000 1.000000 NHHM Local 101.130000 0.00 0.00 0.00 325,638.60
Base 101.130000 0.00 0.00 0.00 325,638.60

20 Jul 2012 CITIBANK ADR USD/OTHCANCEL

-322,000.000 1.000000 NHHM Local 101.130000 0.00 0.00 0.00 -325,638.60
Base 101.130000 0.00 0.00 0.00 -325,638.60

970SWAII0 ZAYO BANDWIDTH LLC 1%   02 Jul 2019 20 Jul 2012 CITIBANK ADR USD/OTH

322,000.000 1.000000 NHHL Local 101.130000 0.00 0.00 0.00 325,638.60
Base 101.130000 0.00 0.00 0.00 325,638.60
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20 Jul 2012 CITIBANK ADR USD/OTHCANCEL

-322,000.000 1.000000 NHHL Local 101.130000 0.00 0.00 0.00 -325,638.60
Base 101.130000 0.00 0.00 0.00 -325,638.60

970SWAII0 Total

-1,408,000.000 Local 0.00 0.00 0.00 -1,386,635.00
Base 0.00 0.00 0.00 -1,386,635.00

970SWZII5 P F CHANG S CHINA BISTRO INC 1%   25 Jun 2019 03 Jul 2012 6 WELLS FARGO BANK USD/OTH19 Jul 2012

750,000.000 1.000000 NHHM Local 100.750000 0.00 0.00 0.00 755,625.00
Base 100.750000 0.00 0.00 0.00 755,625.00

970SXAII9 PELICAN PRODUCTS INC 1%   11 Jul 2018 06 Jun 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-500,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -500,000.00
Base 100.000000 0.00 0.00 0.00 -500,000.00

970YPLII1 CONTAINER STORE INC 1%   14 Apr 2018 05 Sep 2012 31 JP MORGANCHASE BANK USD/OTHOPEN

194,275.000 1.000000 NHHL Local 100.749998 0.00 0.00 0.00 195,732.06
Base 100.749998 0.00 0.00 0.00 195,732.06

972CPJII2 ARTIC GLACIER 1%   19 Jul 2018 19 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

500,000.000 1.000000 NHHM Local 97.000000 0.00 0.00 0.00 485,000.00
Base 97.000000 0.00 0.00 0.00 485,000.00

19 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-500,000.000 1.000000 NHHM Local 97.000000 0.00 0.00 0.00 -485,000.00
Base 97.000000 0.00 0.00 0.00 -485,000.00

972CPJII2 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

972CPQII6 PARTY CITY HOLDINGS INC. 1%   26 Jul 2019 23 Jul 2012 DEUTSCHE BANK AG USD/OTH

450,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 445,500.00
Base 99.000000 0.00 0.00 0.00 445,500.00

23 Jul 2012 DEUTSCHE BANK AG USD/OTHCANCEL
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-450,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -445,500.00
Base 99.000000 0.00 0.00 0.00 -445,500.00

27 Jul 2012 DEUTSCHE BANK AG USD/OTH

150,000.000 1.000000 NHHM Local 100.380000 0.00 0.00 0.00 150,570.00
Base 100.380000 0.00 0.00 0.00 150,570.00

27 Jul 2012 DEUTSCHE BANK AG USD/OTHCANCEL

-150,000.000 1.000000 NHHM Local 100.380000 0.00 0.00 0.00 -150,570.00
Base 100.380000 0.00 0.00 0.00 -150,570.00

23 Jul 2012 DEUTSCHE BANK AG USD/OTH

440,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 442,200.00
Base 100.500000 0.00 0.00 0.00 442,200.00

23 Jul 2012 DEUTSCHE BANK AG USD/OTHCANCEL

-440,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 -442,200.00
Base 100.500000 0.00 0.00 0.00 -442,200.00

972CPQII6 PARTY CITY HOLDINGS INC. 1%   26 Jul 2019 23 Jul 2012 32 DEUTSCHE BANK SECURITIES INC USD/OTH31 Aug 2012

440,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 442,200.00
Base 100.500000 0.00 0.00 0.00 442,200.00

23 Jul 2012 14 DEUTSCHE BANK SECURITIES INC USD/OTH13 Aug 2012

450,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 445,500.00
Base 99.000000 0.00 0.00 0.00 445,500.00

27 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

150,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 150,570.00
Base 100.380000 0.00 0.00 0.00 150,570.00

27 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-150,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 -150,570.00
Base 100.380000 0.00 0.00 0.00 -150,570.00

972CPQII6 PARTY CITY HOLDINGS INC. 1%   26 Jul 2019 27 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/OTH31 Aug 2012

150,000.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 150,562.50
Base 100.375000 0.00 0.00 0.00 150,562.50
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972CPQII6 Total

1,040,000.000 Local 0.00 0.00 0.00 1,038,262.50
Base 0.00 0.00 0.00 1,038,262.50

972WWCII5 WAVEDIVISION HOLDINGS LLC 1%   09 Aug 2019 09 Aug 2012 56 WELLS FARGO BANK USD/OTHOPEN

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

972WWCII5 WAVEDIVISION HOLDINGS LLC 1%   09 Aug 2019 10 Aug 2012 55 WELLS FARGO BANK USD/OTHOPEN

128,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 128,640.00
Base 100.500000 0.00 0.00 0.00 128,640.00

09 Aug 2012 55 WELLS FARGO BANK USD/OTHOPEN

320,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 316,800.00
Base 99.000000 0.00 0.00 0.00 316,800.00

20 Aug 2012 46 WELLS FARGO BANK USD/OTHOPEN

332,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 333,660.00
Base 100.500000 0.00 0.00 0.00 333,660.00

972WWCII5 Total

1,530,000.000 Local 0.00 0.00 0.00 1,521,600.00
Base 0.00 0.00 0.00 1,521,600.00

972WWDII3 AVIS BUDGET CAR RENTAL 1%   15 Mar 2019 09 Aug 2012 56 JPMORGAN CHASE BANK USD/OTHOPEN

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

972WWGII6 SELECT MEDICAL CORP 0.01%   01 Jun 2018 09 Aug 2012 16 JPMORGAN CHASE BANK USD/OTH05 Sep 2012

750,000.000 1.000000 NHHM Local 97.000000 0.00 0.00 0.00 727,500.00
Base 97.000000 0.00 0.00 0.00 727,500.00

972WWYII7 CAPSUGEL HOLDINGS US, INC. 1%   01 Aug 2018 16 Aug 2012 14 RESTRUCTURE NON CASH USD/OTH30 Aug 2012

1,002,668.990 1.000000 NHHL Local 99.599400 0.00 0.00 0.00 998,652.30
Base 99.599400 0.00 0.00 0.00 998,652.30

972YETII4 CONNOLLY HOLDINGS, INC. 1%   13 Jul 2018 25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH
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343,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 343,857.50
Base 100.250000 0.00 0.00 0.00 343,857.50

25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-343,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 -343,857.50
Base 100.250000 0.00 0.00 0.00 -343,857.50

25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

700,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 693,000.00
Base 99.000000 0.00 0.00 0.00 693,000.00

25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-700,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -693,000.00
Base 99.000000 0.00 0.00 0.00 -693,000.00

972YETII4 CONNOLLY HOLDINGS, INC. 1%   13 Jul 2018 25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

343,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 343,857.50
Base 100.250000 0.00 0.00 0.00 343,857.50

25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-343,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -343,857.50
Base 100.250000 0.00 0.00 0.00 -343,857.50

25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

700,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 693,000.00
Base 99.000000 0.00 0.00 0.00 693,000.00

25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-700,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -693,000.00
Base 99.000000 0.00 0.00 0.00 -693,000.00

972YETII4 CONNOLLY HOLDINGS, INC. 1%   13 Jul 2018 02 Aug 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

200,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 201,000.00
Base 100.500000 0.00 0.00 0.00 201,000.00

02 Aug 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-200,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -201,000.00
Base 100.500000 0.00 0.00 0.00 -201,000.00

Prepared by State StreetPage 627



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

972YETII4 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

972YEUII1 CONNOLLY HOLDINGS, INC. 1%   25 Jul 2019 25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

250,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 245,000.00
Base 98.000000 0.00 0.00 0.00 245,000.00

25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-250,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 -245,000.00
Base 98.000000 0.00 0.00 0.00 -245,000.00

972YEUII1 CONNOLLY HOLDINGS, INC. 1%   25 Jul 2019 25 Jul 2012 31 THE ROYALBANK OF CANADA EUROPE USD/OTH31 Aug 2012

250,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 245,000.00
Base 98.000000 0.00 0.00 0.00 245,000.00

972YEUII1 Total

250,000.000 Local 0.00 0.00 0.00 245,000.00
Base 0.00 0.00 0.00 245,000.00

972YPLII9 PARADIGM LTD. 1%   24 Jul 2020 24 Jul 2012 UBS AG USD/OTH

420,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 411,600.00
Base 98.000000 0.00 0.00 0.00 411,600.00

24 Jul 2012 UBS AG USD/OTHCANCEL

-420,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 -411,600.00
Base 98.000000 0.00 0.00 0.00 -411,600.00

972YPLII9 PARADIGM LTD. 1%   24 Jul 2020 24 Jul 2012 11 UBS AG USD/OTH13 Aug 2012

420,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 411,600.00
Base 98.000000 0.00 0.00 0.00 411,600.00

972YPLII9 Total

420,000.000 Local 0.00 0.00 0.00 411,600.00
Base 0.00 0.00 0.00 411,600.00

972YPMII7 PARADIGM LTD. 0.01%   24 Jul 2019 24 Jul 2012 UBS AG USD/OTH
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1,170,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 1,146,600.00
Base 98.000000 0.00 0.00 0.00 1,146,600.00

24 Jul 2012 UBS AG USD/OTHCANCEL

-1,170,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 -1,146,600.00
Base 98.000000 0.00 0.00 0.00 -1,146,600.00

972YPMII7 PARADIGM LTD. 0.01%   24 Jul 2019 24 Jul 2012 13 UBS AG USD/OTH15 Aug 2012

1,170,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 1,146,600.00
Base 98.000000 0.00 0.00 0.00 1,146,600.00

972YPMII7 Total

1,170,000.000 Local 0.00 0.00 0.00 1,146,600.00
Base 0.00 0.00 0.00 1,146,600.00

972YPUII9 CLARKE AMERICAN CORP. 100%   30 Jun 2017 24 Jul 2012 3 RESTRUCTURE NON CASH USD/OTH27 Jul 2012

679,265.660 1.000000 NHHM Local 91.531500 0.00 0.00 0.00 621,742.05
Base 91.531500 0.00 0.00 0.00 621,742.05

972YQGII9 BOOZ ALLEN HAMILTON INC. 1%   31 Jul 2019 27 Jul 2012 CITIBANK ADR USD/OTH

500,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 500,000.00
Base 100.000000 0.00 0.00 0.00 500,000.00

27 Jul 2012 CITIBANK ADR USD/OTHCANCEL

-500,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -500,000.00
Base 100.000000 0.00 0.00 0.00 -500,000.00

27 Jul 2012 1 BANK OF AMERICA USD/OTH08 Aug 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

27 Jul 2012 BANK OF AMERICA USD/OTH

1,280,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,267,200.00
Base 99.000000 0.00 0.00 0.00 1,267,200.00

27 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-1,280,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -1,267,200.00
Base 99.000000 0.00 0.00 0.00 -1,267,200.00
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972YQGII9 BOOZ ALLEN HAMILTON INC. 1%   31 Jul 2019 27 Jul 2012 5 BANK OF AMERICA USD/OTH15 Aug 2012

1,280,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,267,200.00
Base 99.000000 0.00 0.00 0.00 1,267,200.00

972YQGII9 Total

2,030,000.000 Local 0.00 0.00 0.00 2,009,700.00
Base 0.00 0.00 0.00 2,009,700.00

972YQYII0 MMODAL INC. 0.01%   15 Aug 2019 15 Aug 2012 BANK OF AMERICA USD/OTH22 Aug 2012

750,000.000 1.000000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.00
Base 98.500000 0.00 0.00 0.00 738,750.00

972ZDNII5 IPREO HOLDINGS LLC 1%   28 Jul 2017 19 Jul 2012 22 THE ROYALBANK OF CANADA EUROPE USD/OTH24 Aug 2012

400,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 396,000.00
Base 99.000000 0.00 0.00 0.00 396,000.00

972ZDPII0 PENINSULA GAMING LLC 1%   03 Aug 2017 03 Aug 2012 62 BANK OF AMERICA USD/OTHOPEN

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

972ZDQII8 WINDSTREAM CORPORATION 1%   02 Aug 2019 03 Aug 2012 JP MORGANCHASE BANK USD/OTH

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

03 Aug 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -742,500.00
Base 99.000000 0.00 0.00 0.00 -742,500.00

972ZDQII8 WINDSTREAM CORPORATION 1%   02 Aug 2019 03 Aug 2012 20 JP MORGANCHASE BANK USD/OTH30 Aug 2012

240,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 237,600.00
Base 99.000000 0.00 0.00 0.00 237,600.00

972ZDQII8 Total

240,000.000 Local 0.00 0.00 0.00 237,600.00
Base 0.00 0.00 0.00 237,600.00

972ZPHII5 REDPAIRIE CORPORATION 0.01%   31 Jul 2018 31 Jul 2012 1 CREDIT SUISSE FIRST BOSTON USD/OTH10 Aug 2012
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750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

972ZPMII4 NATIONAL VISION, INC. 1%   10 Aug 2018 31 Jul 2012 JPMORGAN CHASE BANK USD/OTH

230,000.000 1.000000 NHHM Local 98.500000 0.00 0.00 0.00 226,550.00
Base 98.500000 0.00 0.00 0.00 226,550.00

31 Jul 2012 JPMORGAN CHASE BANK USD/OTHCANCEL

-230,000.000 1.000000 NHHM Local 98.500000 0.00 0.00 0.00 -226,550.00
Base 98.500000 0.00 0.00 0.00 -226,550.00

972ZPMII4 NATIONAL VISION, INC. 1%   10 Aug 2018 31 Jul 2012 21 JP MORGANCHASE BANK USD/OTH30 Aug 2012

230,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 226,550.00
Base 98.500000 0.00 0.00 0.00 226,550.00

972ZPMII4 Total

230,000.000 Local 0.00 0.00 0.00 226,550.00
Base 0.00 0.00 0.00 226,550.00

97381HAM9 WINDSTREAM CORP  SYNDICATED  L 1%   08 Aug 2019 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS

750,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 744,375.00
Base 99.250000 0.00 0.00 0.00 744,375.00

23 Aug 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-750,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 -744,375.00
Base 99.250000 0.00 0.00 0.00 -744,375.00

23 Aug 2012 13 STATE STREET BANK AND TRUST USD/BOS05 Sep 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

97381HAM9 Total

750,000.000 Local 0.00 0.00 0.00 742,500.00
Base 0.00 0.00 0.00 742,500.00

97758MAC5 WOK ACQUISITION CORP 0.01%   02 Jul 2019 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

1,500,000.000 1.000000 NHHM Local 99.875000 0.00 0.00 0.00 1,498,125.00
Base 99.875000 0.00 0.00 0.00 1,498,125.00
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97789PAB3 WOLVERINE HEALTHCARE ANALYTICS 1%   06 Jun 2019 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

1,795,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 1,759,100.00
Base 98.000000 0.00 0.00 0.00 1,759,100.00

977HSEII4 JOHNNY APPLESEEDS 1%   25 Apr 2016 31 Jul 2012 1 PAYMENT IN KIND USD/OTH01 Aug 2012

5,115.690 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,115.69
Base 100.000000 0.00 0.00 0.00 5,115.69

31 Aug 2012 PAYMENT IN KIND USD/OTH31 Aug 2012

5,023.690 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,023.69
Base 100.000000 0.00 0.00 0.00 5,023.69

28 Sep 2012 3 PAYMENT IN KIND USD/OTHOPEN

4,594.660 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,594.66
Base 100.000000 0.00 0.00 0.00 4,594.66

977HSEII4 Total

14,734.040 Local 0.00 0.00 0.00 14,734.04
Base 0.00 0.00 0.00 14,734.04

98305LAD1 WYLE SVCS CORP 1%   26 Mar 2017 28 Aug 2012 6 BARCLAYS BANK USD/OTH13 Sep 2012

141,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 140,647.50
Base 99.750000 0.00 0.00 0.00 140,647.50

983NBAII9 YANKEE CABLE ACQ LLC 1%   26 Aug 2016 19 Jul 2012 SUNTRUST BANK, NASHVILLE, N.A. USD/OTH

240,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 240,600.00
Base 100.250000 0.00 0.00 0.00 240,600.00

19 Jul 2012 SUNTRUST BANK, NASHVILLE, N.A. USD/OTHCANCEL

-240,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 -240,600.00
Base 100.250000 0.00 0.00 0.00 -240,600.00

983NBAII9 YANKEE CABLE ACQ LLC 1%   26 Aug 2016 19 Jul 2012 28 SUNTRUST BANK, CENTRAL FLORIDA, N.A USD/OTH23 Aug 2012

240,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 240,600.00
Base 100.250000 0.00 0.00 0.00 240,600.00
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983NBAII9 Total

240,000.000 Local 0.00 0.00 0.00 240,600.00
Base 0.00 0.00 0.00 240,600.00

983ZJLII0 EXCELITAS TECHNOLOGIES CORP 1%   23 Nov 2016 27 Aug 2012 16 UBS AG USD/OTH21 Sep 2012

110,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 107,800.00
Base 98.000000 0.00 0.00 0.00 107,800.00

18 Sep 2012 18 RESTRUCTURE NON CASH USD/OTHOPEN

565,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 559,350.00
Base 99.000000 0.00 0.00 0.00 559,350.00

983ZJLII0 Total

675,000.000 Local 0.00 0.00 0.00 667,150.00
Base 0.00 0.00 0.00 667,150.00

986BBZII7 ALLISON TRANSMISSION, INC. 1%   23 Aug 2019 15 Aug 2012 6 BANK OF AMERICA USD/OTH30 Aug 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

986EHSII1 CPM ACQUISITION, INC. 1%   16 Aug 2017 16 Aug 2012 6 JEFFRIES & COMPANY INC USD/OTH30 Aug 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

986EHSII1 CPM ACQUISITION, INC. 1%   16 Aug 2017 16 Aug 2012 5 JEFFERIES+ CO USD/OTHOPEN

126,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 124,740.00
Base 99.000000 0.00 0.00 0.00 124,740.00

986EHSII1 Total

876,000.000 Local 0.00 0.00 0.00 867,240.00
Base 0.00 0.00 0.00 867,240.00

986EHTII9 REGENT SEVEN SEAS CRUISES, INC 0.01%   16 Feb 2019 16 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

289,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 289,722.50
Base 100.250000 0.00 0.00 0.00 289,722.50

16 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL
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-289,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -289,722.50
Base 100.250000 0.00 0.00 0.00 -289,722.50

16 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

1,050,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,039,500.00
Base 99.000000 0.00 0.00 0.00 1,039,500.00

16 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-1,050,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -1,039,500.00
Base 99.000000 0.00 0.00 0.00 -1,039,500.00

986EHTII9 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986EHYII8 PINNACLE FOODS FINANCE LLC 1%   17 Oct 2018 17 Aug 2012 BARCLAYS BANK USD/OTH

1,050,000.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 1,042,125.00
Base 99.250000 0.00 0.00 0.00 1,042,125.00

17 Aug 2012 BARCLAYS BANK USD/OTHCANCEL

-1,050,000.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 -1,042,125.00
Base 99.250000 0.00 0.00 0.00 -1,042,125.00

986EHYII8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986HVXII7 ESSENTIAL POWER LLC 1%   16 Aug 2019 07 Aug 2012 BARCLAYS BANK USD/OTH

1,210,000.000 1.000000 NHHL Local 158.665289 0.00 0.00 0.00 1,919,850.00
Base 158.665289 0.00 0.00 0.00 1,919,850.00

07 Aug 2012 BARCLAYS BANK USD/OTHCANCEL

-1,210,000.000 1.000000 NHHL Local 158.665289 0.00 0.00 0.00 -1,919,850.00
Base 158.665289 0.00 0.00 0.00 -1,919,850.00

07 Aug 2012 BARCLAYS BANK USD/OTH

170,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 170,425.00
Base 100.250000 0.00 0.00 0.00 170,425.00
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07 Aug 2012 BARCLAYS BANK USD/OTHCANCEL

-170,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -170,425.00
Base 100.250000 0.00 0.00 0.00 -170,425.00

07 Aug 2012 BARCLAYS BANK USD/OTH

1,210,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 1,191,850.00
Base 98.500000 0.00 0.00 0.00 1,191,850.00

07 Aug 2012 BARCLAYS BANK USD/OTHCANCEL

-1,210,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 -1,191,850.00
Base 98.500000 0.00 0.00 0.00 -1,191,850.00

986HVXII7 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986HVZII2 SUPERVALU INC. 1%   27 Jun 2019 10 Aug 2012 21 CREDIT SUISSE - NEW YORK BRANCH USD/OTH11 Sep 2012

350,000.000 1.000000 NHHL Local 97.000000 0.00 0.00 0.00 339,500.00
Base 97.000000 0.00 0.00 0.00 339,500.00

986JEEII4 LEVEL 3 FINANCING INC 1%   01 Aug 2019 02 Aug 2012 BANK OF AMERICA USD/OTH10 Aug 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

986JEEII4 LEVEL 3 FINANCING INC 1%   01 Aug 2019 02 Aug 2012 BANK OF AMERICA USD/OTH

730,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 722,700.00
Base 99.000000 0.00 0.00 0.00 722,700.00

02 Aug 2012 BANK OF AMERICA USD/OTHCANCEL

-730,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -722,700.00
Base 99.000000 0.00 0.00 0.00 -722,700.00

986JEEII4 Total

750,000.000 Local 0.00 0.00 0.00 742,500.00
Base 0.00 0.00 0.00 742,500.00

986JEFII1 PILOT TRAVEL CENTERS LLC 1%   07 Aug 2019 02 Aug 2012 BANK OF AMERICA USD/OTH08 Aug 2012
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750,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 744,375.00
Base 99.250000 0.00 0.00 0.00 744,375.00

986JWCII8 EVEREST ACQUISITION LLC 1%   24 Apr 2018 17 Aug 2012 CITIBANK ADR USD/OTH27 Aug 2012

1,000,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

986JWCII8 EVEREST ACQUISITION LLC 1%   24 Apr 2018 21 Aug 2012 9 RESTRUCTURE NON CASH USD/OTH30 Aug 2012

1,190,000.000 1.000000 NHHL Local 99.277300 0.00 0.00 0.00 1,181,399.87
Base 99.277300 0.00 0.00 0.00 1,181,399.87

986JWCII8 Total

2,190,000.000 Local 0.00 0.00 0.00 2,181,399.87
Base 0.00 0.00 0.00 2,181,399.87

986JWFII1 DAVITA, INC. 1%   02 Sep 2019 21 Aug 2012 41 JP MORGANCHASE BANK USD/OTHOPEN

130,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 128,700.00
Base 99.000000 0.00 0.00 0.00 128,700.00

986JWUII8 SERVICEMASTER COMPANY 1%   31 Jan 2017 22 Aug 2012 14 RESTRUCTURE NON CASH USD/OTH05 Sep 2012

702,143.230 1.000000 NHHL Local 93.249999 0.00 0.00 0.00 654,748.56
Base 93.249999 0.00 0.00 0.00 654,748.56

986JYSII1 SABRE, INC. 1%   29 Dec 2017 10 Aug 2012 BANK OF AMERICA USD/OTH17 Aug 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

986JYSII1 SABRE, INC. 1%   29 Dec 2017 10 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

1,140,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,128,600.00
Base 99.000000 0.00 0.00 0.00 1,128,600.00

10 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-1,140,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -1,128,600.00
Base 99.000000 0.00 0.00 0.00 -1,128,600.00
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986JYSII1 Total

750,000.000 Local 0.00 0.00 0.00 742,500.00
Base 0.00 0.00 0.00 742,500.00

986LWSII8 SIX3 SYSTEMS, INC. 1%   20 Sep 2019 28 Sep 2012 3 GOLDMAN SACHS USD/OTHOPEN

950,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 940,500.00
Base 99.000000 0.00 0.00 0.00 940,500.00

986LWTII6 LEVEL 3 FINANCING INC. 1%   01 Aug 2019 28 Sep 2012 BANK OF AMERICA USD/OTHOPEN

250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00

988BJSII3 NAVISTAR INTERNATIONAL CORPORA 1%   05 Sep 2017 16 Aug 2012 JPMORGAN CHASE BANK USD/OTH30 Aug 2012

470,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 465,300.00
Base 99.000000 0.00 0.00 0.00 465,300.00

988FVYII7 PANDA SHERMAN POWER, LLC 1%   14 Sep 2018 12 Sep 2012 GOLDMAN SACHS USD/OTH

670,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 659,950.00
Base 98.500000 0.00 0.00 0.00 659,950.00

988FWPII5 FIRST DATA CORPORATION 5.215%   30 Sep 2018 13 Sep 2012 11 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

320,000.000 1.000000 NHHL Local 98.250000 0.00 0.00 0.00 314,400.00
Base 98.250000 0.00 0.00 0.00 314,400.00

988FWQII3 ESSAR STEEL ALGOMA, INC. 1%   19 Sep 2014 18 Sep 2012 DEUTSCHE BANK AG USD/OTH21 Sep 2012

1,000,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 980,000.00
Base 98.000000 0.00 0.00 0.00 980,000.00

988FWTII7 FOXCO ACQUISITION SUB LLC 0.01%   31 Jul 2017 14 Sep 2012 DEUTSCHE BANK AG USD/OTH

500,000.000 1.000000 NHHM Local 101.000000 0.00 0.00 0.00 505,000.00
Base 101.000000 0.00 0.00 0.00 505,000.00

14 Sep 2012 DEUTSCHE BANK AG USD/OTH

1,000,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.00
Base 99.500000 0.00 0.00 0.00 995,000.00
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988FWTII7 FOXCO ACQUISITION SUB LLC 0.01%   31 Jul 2017 14 Sep 2012 10 UBS AG USD/OTHOPEN

236,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 234,820.00
Base 99.500000 0.00 0.00 0.00 234,820.00

988FWTII7 Total

1,736,000.000 Local 0.00 0.00 0.00 1,734,820.00
Base 0.00 0.00 0.00 1,734,820.00

988GVGII4 PAR PHARMACEUTICAL COMPANIES, 1%   30 Sep 2019 18 Sep 2012 BANK OF AMERICA USD/OTH

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

19 Sep 2012 BANK OF AMERICA USD/OTH

1,000,000.000 1.000000 NHHM Local 100.375000 0.00 0.00 0.00 1,003,750.00
Base 100.375000 0.00 0.00 0.00 1,003,750.00

988GVGII4 PAR PHARMACEUTICAL COMPANIES, 1%   30 Sep 2019 19 Sep 2012 17 BANK OF AMERICA USD/OTHOPEN

192,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 192,960.00
Base 100.500000 0.00 0.00 0.00 192,960.00

18 Sep 2012 7 BANK OF AMERICA USD/OTHOPEN

960,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 950,400.00
Base 99.000000 0.00 0.00 0.00 950,400.00

988GVGII4 Total

3,152,000.000 Local 0.00 0.00 0.00 3,137,110.00
Base 0.00 0.00 0.00 3,137,110.00

988GVHII2 CPG INTERNATIONAL INC 1%   18 Sep 2019 24 Sep 2012 18 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

180,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 181,800.00
Base 101.000000 0.00 0.00 0.00 181,800.00

18 Sep 2012 18 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

290,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 292,900.00
Base 101.000000 0.00 0.00 0.00 292,900.00

18 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTH
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270,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 267,300.00
Base 99.000000 0.00 0.00 0.00 267,300.00

18 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-270,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -267,300.00
Base 99.000000 0.00 0.00 0.00 -267,300.00

25 Sep 2012 11 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

180,000.000 1.000000 NHHL Local 100.880000 0.00 0.00 0.00 181,584.00
Base 100.880000 0.00 0.00 0.00 181,584.00

27 Sep 2012 11 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

60,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 60,450.00
Base 100.750000 0.00 0.00 0.00 60,450.00

18 Sep 2012 1 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

270,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 268,650.00
Base 99.500000 0.00 0.00 0.00 268,650.00

988GVHII2 Total

980,000.000 Local 0.00 0.00 0.00 985,384.00
Base 0.00 0.00 0.00 985,384.00

988GVJII8 IKARIA ACQUISITION INC 1%   18 Sep 2017 18 Sep 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTHOPEN

230,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 228,850.00
Base 99.500000 0.00 0.00 0.00 228,850.00

24 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

180,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 181,800.00
Base 101.000000 0.00 0.00 0.00 181,800.00

24 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-180,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -181,800.00
Base 101.000000 0.00 0.00 0.00 -181,800.00

18 Sep 2012 18 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

330,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 333,300.00
Base 101.000000 0.00 0.00 0.00 333,300.00
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18 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

230,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 228,850.00
Base 99.500000 0.00 0.00 0.00 228,850.00

18 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-230,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -228,850.00
Base 99.500000 0.00 0.00 0.00 -228,850.00

24 Sep 2012 18 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

160,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 159,200.00
Base 99.500000 0.00 0.00 0.00 159,200.00

988GVJII8 Total

720,000.000 Local 0.00 0.00 0.00 721,350.00
Base 0.00 0.00 0.00 721,350.00

988GVKII5 ALKERMES INC 1%   18 Sep 2019 18 Sep 2012 17 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

57,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 56,430.00
Base 99.000000 0.00 0.00 0.00 56,430.00

988GVLII3 STATION CASINOS, INC. 1%   07 Sep 2019 18 Sep 2012 13 BANK OF AMERICA USD/OTHOPEN

570,000.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 565,725.00
Base 99.250000 0.00 0.00 0.00 565,725.00

988GVOII7 SERTA SIMMONS HOLDINGS, LLC. 1%   19 Sep 2019 19 Sep 2012 17 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

988GVOII7 SERTA SIMMONS HOLDINGS, LLC. 1%   19 Sep 2019 18 Sep 2012 18 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

570,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 564,300.00
Base 99.000000 0.00 0.00 0.00 564,300.00

988GVOII7 Total

1,320,000.000 Local 0.00 0.00 0.00 1,306,800.00
Base 0.00 0.00 0.00 1,306,800.00

988GVVII1 BJ WHOLESALE CLUB INC. 1%   20 Sep 2019 20 Sep 2012 DEUTSCHE BANK AG USD/OTH
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1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

988GVVII1 BJ WHOLESALE CLUB INC. 1%   20 Sep 2019 20 Sep 2012 12 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

1,040,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,029,600.00
Base 99.000000 0.00 0.00 0.00 1,029,600.00

20 Sep 2012 17 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

160,000.000 1.000000 NHHL Local 101.250000 0.00 0.00 0.00 162,000.00
Base 101.250000 0.00 0.00 0.00 162,000.00

988GVVII1 Total

2,700,000.000 Local 0.00 0.00 0.00 2,676,600.00
Base 0.00 0.00 0.00 2,676,600.00

988GVWII9 BJ WHOLESALE CLUB INC. 1%   18 Sep 2020 20 Sep 2012 18 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

350,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 346,500.00
Base 99.000000 0.00 0.00 0.00 346,500.00

988JLDII6 ADS WASTE HOLDINGS 1%   11 Sep 2019 25 Sep 2012 11 DEUTSCHE BANK AG USD/OTHOPEN

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

988JLDII6 ADS WASTE HOLDINGS 1%   11 Sep 2019 25 Sep 2012 11 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

860,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 851,400.00
Base 99.000000 0.00 0.00 0.00 851,400.00

27 Sep 2012 11 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

70,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 70,525.00
Base 100.750000 0.00 0.00 0.00 70,525.00

988JLDII6 Total

2,430,000.000 Local 0.00 0.00 0.00 2,406,925.00
Base 0.00 0.00 0.00 2,406,925.00

988JLFII1 CANNERY CASINO RESORTS, LLC 1%   25 Sep 2018 25 Sep 2012 12 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

220,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 221,100.00
Base 100.500000 0.00 0.00 0.00 221,100.00
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25 Sep 2012 6 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

650,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 643,500.00
Base 99.000000 0.00 0.00 0.00 643,500.00

988JLFII1 Total

870,000.000 Local 0.00 0.00 0.00 864,600.00
Base 0.00 0.00 0.00 864,600.00

988JMAII1 CONVATEC INC 1%   22 Dec 2016 19 Sep 2012 17 JP MORGANCHASE BANK USD/OTHOPEN

114,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 113,715.00
Base 99.750000 0.00 0.00 0.00 113,715.00

988JMCII7 COLLECTIVE BRANDS FINANCE INC 1%   19 Sep 2019 19 Sep 2012 17 BANK OF AMERICA USD/OTHOPEN

1,000,000.000 1.000000 NHHM Local 98.500000 0.00 0.00 0.00 985,000.00
Base 98.500000 0.00 0.00 0.00 985,000.00

988JMCII7 COLLECTIVE BRANDS FINANCE INC 1%   19 Sep 2019 19 Sep 2012 17 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

70,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 70,350.00
Base 100.500000 0.00 0.00 0.00 70,350.00

19 Sep 2012 17 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

350,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 350,875.00
Base 100.250000 0.00 0.00 0.00 350,875.00

21 Sep 2012 17 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

280,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 281,764.00
Base 100.630000 0.00 0.00 0.00 281,764.00

988JMCII7 Total

1,700,000.000 Local 0.00 0.00 0.00 1,687,989.00
Base 0.00 0.00 0.00 1,687,989.00

988JMGII8 CNO FINANCIAL GROUP INC 1%   20 Sep 2018 20 Sep 2012 14 GOLDMAN SACHS + CO USD/OTHOPEN

500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 495,000.00
Base 99.000000 0.00 0.00 0.00 495,000.00

988JMGII8 CNO FINANCIAL GROUP INC 1%   20 Sep 2018 20 Sep 2012 18 GOLDMAN SACHS USD/OTHOPEN
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760,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 752,400.00
Base 99.000000 0.00 0.00 0.00 752,400.00

24 Sep 2012 18 GOLDMAN SACHS USD/OTHOPEN

330,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 332,079.00
Base 100.630000 0.00 0.00 0.00 332,079.00

988JMGII8 Total

1,590,000.000 Local 0.00 0.00 0.00 1,579,479.00
Base 0.00 0.00 0.00 1,579,479.00

988JMNII3 ATLANTIC BROADBAND FINANCE, LL 1%   07 Oct 2019 20 Sep 2012 BANK OF AMERICA USD/OTH

250,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 247,500.00
Base 99.000000 0.00 0.00 0.00 247,500.00

20 Sep 2012 BANK OF AMERICA USD/OTHCANCEL

-250,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -247,500.00
Base 99.000000 0.00 0.00 0.00 -247,500.00

20 Sep 2012 BANK OF AMERICA USD/OTHOPEN

250,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 248,125.00
Base 99.250000 0.00 0.00 0.00 248,125.00

988JMNII3 ATLANTIC BROADBAND FINANCE, LL 1%   07 Oct 2019 20 Sep 2012 17 BANK OF AMERICA USD/OTHOPEN

550,000.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 545,875.00
Base 99.250000 0.00 0.00 0.00 545,875.00

988JMNII3 Total

800,000.000 Local 0.00 0.00 0.00 794,000.00
Base 0.00 0.00 0.00 794,000.00

988JMPII8 INFOUSA INC 1%   05 Apr 2018 24 Sep 2012 BANK OF AMERICA USD/OTH

250,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 248,750.00
Base 99.500000 0.00 0.00 0.00 248,750.00

24 Sep 2012 BANK OF AMERICA USD/OTHCANCEL

-250,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 -248,750.00
Base 99.500000 0.00 0.00 0.00 -248,750.00
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21 Sep 2012 BANK OF AMERICA USD/OTH

250,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 248,750.00
Base 99.500000 0.00 0.00 0.00 248,750.00

988JMPII8 INFOUSA INC 1%   05 Apr 2018 21 Sep 2012 17 BANK OF AMERICA USD/OTHOPEN

114,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 113,430.00
Base 99.500000 0.00 0.00 0.00 113,430.00

988JMPII8 INFOUSA INC 1%   05 Apr 2018 28 Sep 2012 STATE STREET BANK AND TRUST USD/OTH

748,125.000 1.000000 NHHM Local 98.997493 0.00 0.00 0.00 740,625.00
Base 98.997493 0.00 0.00 0.00 740,625.00

988JMPII8 Total

1,112,125.000 Local 0.00 0.00 0.00 1,102,805.00
Base 0.00 0.00 0.00 1,102,805.00

988JMQII6 REYNOLDS GROUP HOLDINGS LIMITE 1%   24 Sep 2018 21 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

750,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.00
Base 100.000000 0.00 0.00 0.00 750,000.00

988JMQII6 REYNOLDS GROUP HOLDINGS LIMITE 1%   24 Sep 2018 21 Sep 2012 17 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

130,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 130,650.00
Base 100.500000 0.00 0.00 0.00 130,650.00

21 Sep 2012 17 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

1,320,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,320,000.00
Base 100.000000 0.00 0.00 0.00 1,320,000.00

988JMQII6 Total

2,200,000.000 Local 0.00 0.00 0.00 2,200,650.00
Base 0.00 0.00 0.00 2,200,650.00

988JMXII1 ACOSTA, INC. 1%   01 Mar 2018 21 Sep 2012 17 GOLDMAN SACHS USD/OTHOPEN

910,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 910,000.00
Base 100.000000 0.00 0.00 0.00 910,000.00

988KLCII5 TRIZETTO GROUP, INC. (THE) 1%   27 Mar 2019 27 Sep 2012 10 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

Prepared by State StreetPage 644



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

86,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 84,710.00
Base 98.500000 0.00 0.00 0.00 84,710.00

27 Sep 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

320,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 315,200.00
Base 98.500000 0.00 0.00 0.00 315,200.00

988KLCII5 Total

406,000.000 Local 0.00 0.00 0.00 399,910.00
Base 0.00 0.00 0.00 399,910.00

988KLFII8 OLLIE S BARGAIN OUTLET, INC. 1%   27 Sep 2019 27 Sep 2012 11 JEFFERIES+ COMPANY INC USD/OTHOPEN

110,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 108,900.00
Base 99.000000 0.00 0.00 0.00 108,900.00

988KLHII4 PEP BOYS MANNY, MOE + JACK (TH 1%   17 Oct 2018 27 Sep 2012 6 WELLS FARGO BANK USD/OTHOPEN

750,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 744,375.00
Base 99.250000 0.00 0.00 0.00 744,375.00

27 Sep 2012 6 WELLS FARGO BANK USD/OTHOPEN

375,000.000 1.000000 NHHM Local 100.750000 0.00 0.00 0.00 377,812.50
Base 100.750000 0.00 0.00 0.00 377,812.50

988KLHII4 Total

1,125,000.000 Local 0.00 0.00 0.00 1,122,187.50
Base 0.00 0.00 0.00 1,122,187.50

988KMJII9 INTELSAT JACKSON HOLDINGS LTD 1%   02 Apr 2018 26 Sep 2012 10 BANK OF AMERICA USD/OTHOPEN

1,840,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,840,000.00
Base 100.000000 0.00 0.00 0.00 1,840,000.00

988KMLII4 BURGER KING CORPORATION 1%   27 Sep 2019 26 Sep 2012 11 JP MORGANCHASE BANK USD/OTHOPEN

800,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 798,000.00
Base 99.750000 0.00 0.00 0.00 798,000.00

988KMMII2 SKILLSOFT CORPORATION 1%   26 May 2017 26 Sep 2012 11 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

650,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 650,000.00
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Base 100.000000 0.00 0.00 0.00 650,000.00

26 Sep 2012 10 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

80,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 79,600.00
Base 99.500000 0.00 0.00 0.00 79,600.00

988KMMII2 Total

730,000.000 Local 0.00 0.00 0.00 729,600.00
Base 0.00 0.00 0.00 729,600.00

988KMYII6 VALEANT PHARMACEUTICALS INTERN 1%   27 Sep 2019 27 Sep 2012 JPMORGAN CHASE BANK USD/OTH

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

988LFGII1 TANK HOLDING CORP. 1%   09 Jul 2019 28 Sep 2012 10 GE CAPITAL BANK USD/OTHOPEN

2,480,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,480,000.00
Base 100.000000 0.00 0.00 0.00 2,480,000.00

98919MAD7 ZAYO GROUP LLC 7.125%   02 Jul 2019 14 Jun 2012 38 MORGAN STANLEY USD/OTH06 Aug 2012

1,080,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 1,058,400.00
Base 98.000000 0.00 0.00 0.00 1,058,400.00

14 Jun 2012 69 MORGAN STANLEY USD/OTH06 Sep 2012

188,000.000 1.000000 NHHL Local 100.125000 0.00 0.00 0.00 188,235.00
Base 100.125000 0.00 0.00 0.00 188,235.00

26 Jun 2012 31 MORGAN STANLEY USD/OTH02 Aug 2012

140,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 140,000.00
Base 100.000000 0.00 0.00 0.00 140,000.00

10 Jul 2012 MORGAN STANLEY USD/OTH

240,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 241,800.00
Base 100.750000 0.00 0.00 0.00 241,800.00

10 Jul 2012 MORGAN STANLEY USD/OTHCANCEL

-240,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 -241,800.00
Base 100.750000 0.00 0.00 0.00 -241,800.00
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20 Jul 2012 CITIBANK ADR USD/OTH

322,000.000 1.000000 NHHL Local 101.130000 0.00 0.00 0.00 325,638.60
Base 101.130000 0.00 0.00 0.00 325,638.60

20 Jul 2012 CITIBANK ADR USD/OTHCANCEL

-322,000.000 1.000000 NHHL Local 101.130000 0.00 0.00 0.00 -325,638.60
Base 101.130000 0.00 0.00 0.00 -325,638.60

20 Jul 2012 CITIBANK ADR USD/OTH

322,000.000 1.000000 NHHL Local 101.130000 0.00 0.00 0.00 325,638.60
Base 101.130000 0.00 0.00 0.00 325,638.60

10 Jul 2012 MORGAN STANLEY USD/OTH

240,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 241,800.00
Base 100.750000 0.00 0.00 0.00 241,800.00

98919MAD7 Total

1,970,000.000 Local 0.00 0.00 0.00 1,954,073.60
Base 0.00 0.00 0.00 1,954,073.60

ACI028K03 99Z01W805 PDVSA FWD  08 12.75%   17 Feb 2022 18 Jul 2012 UBS AG GBP/GBV

850,000.000 1.000000 NHIO Local 207.675862 16,666.12 0.00 0.00 1,765,244.83
Base 207.675862 16,666.12 0.00 0.00 1,765,244.83

18 Jul 2012 UBS AG GBP/GBVCANCEL

-850,000.000 1.000000 NHIO Local 207.675862 -16,666.12 0.00 0.00 -1,765,244.83
Base 207.675862 -16,666.12 0.00 0.00 -1,765,244.83

ACI028K03 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

ACI02ABF5 99Z01WM66 USTN FWD 08 31 12 3%   15 May 2042 01 Aug 2012 JPMORGAN SECURITIES INC USD/FED31 Aug 2012

1,500,000.000 1.000000 NHIO Local 108.936642 13,206.52 0.00 0.00 1,634,049.63
Base 108.936642 13,206.52 0.00 0.00 1,634,049.63

ACI02DM18 99Z01X1V2 USTN FWD 09 28 12 3%   15 May 2042 24 Aug 2012 J.P. MORGAN SECURITIES LLC USD/DTC28 Sep 2012
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750,000.000 1.000000 NHIO Local 104.631113 8,315.22 0.00 0.00 784,733.35
Base 104.631113 8,315.22 0.00 0.00 784,733.35

C2520MAD7 CLEARWATER SEAFOODS LTD PARTNE1%   05 Jun 2018 31 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

130,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 128,700.00
Base 99.000000 0.00 0.00 0.00 128,700.00

31 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-130,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -128,700.00
Base 99.000000 0.00 0.00 0.00 -128,700.00

C2520MAD7 CLEARWATER SEAFOODS LTD PARTNE1%   05 Jun 2018 31 Jul 2012 36 GE CAPITAL CORP USD/OTH12 Sep 2012

130,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 128,700.00
Base 99.000000 0.00 0.00 0.00 128,700.00

C2520MAD7 Total

130,000.000 Local 0.00 0.00 0.00 128,700.00
Base 0.00 0.00 0.00 128,700.00

C9413PAF0 VALEANT PHARMACEUTICALS INTL 1%   13 Feb 2019 03 Jul 2012 13 GOLDMAN SACHS + CO USD/OTH26 Jul 2012

500,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 497,500.00
Base 99.500000 0.00 0.00 0.00 497,500.00

C9413PAG8 VALEANT PHARMACEUTICALS INTL I 1%   13 Feb 2019 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

333,333.330 1.000000 NHHM Local 97.500000 0.00 0.00 0.00 325,000.00
Base 97.500000 0.00 0.00 0.00 325,000.00

L0433MAB1 AUGUST LUXUK HLDG CO 1%   27 Apr 2018 19 Jul 2012 BARCLAYS BANK USD/OTH

150,749.000 1.000000 NHHM Local 101.000000 0.00 0.00 0.00 152,256.49
Base 101.000000 0.00 0.00 0.00 152,256.49

19 Jul 2012 BARCLAYS BANK USD/OTHCANCEL

-150,749.000 1.000000 NHHM Local 101.000000 0.00 0.00 0.00 -152,256.49
Base 101.000000 0.00 0.00 0.00 -152,256.49

L0433MAB1 AUGUST LUXUK HLDG CO 1%   27 Apr 2018 19 Jul 2012 71 BARCLAYS BANK USD/OTHOPEN

150,749.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 152,256.49
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Base 101.000000 0.00 0.00 0.00 152,256.49

10 Sep 2012 26 BARCLAYS BANK USD/OTHOPEN

79,807.200 1.000000 NHHL Local 100.999997 0.00 0.00 0.00 80,605.27
Base 100.999997 0.00 0.00 0.00 80,605.27

L0433MAB1 Total

230,556.200 Local 0.00 0.00 0.00 232,861.76
Base 0.00 0.00 0.00 232,861.76

L7601FAC5 PINNACLE HOLDCO SARL 1%   24 Jul 2019 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

1,170,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 1,146,600.00
Base 98.000000 0.00 0.00 0.00 1,146,600.00

29 Aug 2012 38 UBS AG USD/OTHOPEN

217,000.000 1.000000 NHHL Local 99.630000 0.00 0.00 0.00 216,197.10
Base 99.630000 0.00 0.00 0.00 216,197.10

L7601FAC5 Total

1,387,000.000 Local 0.00 0.00 0.00 1,362,797.10
Base 0.00 0.00 0.00 1,362,797.10

L7601FAE1 PINNACLE HOLDCO SARL 1%   30 Jul 2020 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

420,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 411,600.00
Base 98.000000 0.00 0.00 0.00 411,600.00

P8588FAB8 SEVEN SEAS CRUISES S DE R L 6.25%   21 Dec 2018 15 Aug 2012 STATE STREET BANK AND TRUST USD/BOS

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

15 Aug 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -742,500.00
Base 99.000000 0.00 0.00 0.00 -742,500.00

P8588FAB8 SEVEN SEAS CRUISES S DE R L 6.25%   21 Dec 2018 16 Aug 2012 15 DEUTSCHE BANK SECURITIES INC USD/BOS11 Sep 2012

1,050,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,039,500.00
Base 99.000000 0.00 0.00 0.00 1,039,500.00
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16 Aug 2012 39 DEUTSCHE BANK SECURITIES INC USD/BOSOPEN

289,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 289,722.50
Base 100.250000 0.00 0.00 0.00 289,722.50

10 Sep 2012 26 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

389,000.000 1.000000 NHHL Local 101.250000 0.00 0.00 0.00 393,862.50
Base 101.250000 0.00 0.00 0.00 393,862.50

P8588FAB8 Total

1,728,000.000 Local 0.00 0.00 0.00 1,723,085.00
Base 0.00 0.00 0.00 1,723,085.00

US DOLLAR  Total

350,459,207.780

8,772,583.000

1,493,867.41

1,493,867.41

0.00

0.00

0.60

0.60

356,416,888.55

356,416,888.55

Local

Base

FIXED INCOME  Total
3,107,071,207.780

8,772,583.000 2,384,186.41 0.00 0.60 598,589,833.74Base

OPTIONS BOUGHT
US DOLLAR

99Z854483 USDCAD96 USD CALL CAD PUT JAN13 1.12 CALL 10 Jul 2012 DEUTSCHE BANK AG LONDON USD/NYF11 Jul 2012

165,000.000 1.000000 NHIO Local 0.205000 0.00 0.00 0.00 33,825.00
Base 0.205000 0.00 0.00 0.00 33,825.00

US DOLLAR  Total

165,000.000 0.00

0.00

0.00

0.00

0.00

0.00

33,825.00

33,825.00

Local

Base

OPTIONS BOUGHT  Total
165,000.000

0.00 0.00 0.00 33,825.00Base
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OPTIONS EXPIRED_WRTS
US DOLLAR

99Z833263 USDCZK87 USD CALL CZK PUT SEPT12 23.57 CALL 21 Sep 2012 OPTION EXPIRED USD/21 Sep 2012

542,000.000 1.000000 NHIO Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

US DOLLAR  Total

542,000.000 0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

Local

Base

OPTIONS EXPIRED_WRTS  Total
542,000.000

0.00 0.00 0.00 0.00Base

PURCHASE Total
4,628,890,824.667

8,772,583.000 2,384,186.41 314,487.14 226,723.60 2,527,352,614.84Base
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FUTURE BUY TO CLOSE
EURO CURRENCY

GERMANY

99Z582852 GERMAN EURO BUXL FUTURES SEP12 XEUR 31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.795102 NHIO Local 135.860000 0.85 135,940.00
729 Base 170.871159 1.07 170,373.51100,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.795102 NHIO Local 136.160000 0.85 135,940.00
728 Base 171.248469 1.07 170,373.51100,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.795102 NHIO Local 135.880000 0.85 135,880.00
724 Base 170.896313 1.07 170,298.31100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

15.000 0.795798 NHIO Local 135.580000 12.75 2,044,760.00
57 Base 170.369868 16.02 2,564,041.521,500,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.795798 NHIO Local 135.780000 0.85 135,500.00
39 Base 170.621188 1.07 170,269.34100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.795798 NHIO Local 135.820000 1.70 271,000.00
55 Base 170.671452 2.14 340,538.68200,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.795798 NHIO Local 135.540000 0.85 135,500.00
50 Base 170.319604 1.07 170,269.34100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.795798 NHIO Local 135.100000 0.85 135,500.00
45 Base 169.766700 1.07 170,269.34100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 0.795798 NHIO Local 135.800000 0.85 135,500.00
43 Base 170.646320 1.07 170,269.34100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.795798 NHIO Local 135.880000 0.85 135,500.00
54 Base 170.746848 1.07 170,269.34100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.795798 NHIO Local 135.860000 0.85 135,500.00
52 Base 170.721716 1.07 170,269.34100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.795798 NHIO Local 135.320000 0.85 135,500.00
46 Base 170.043152 1.07 170,269.34100,000.000

99Z582852 Total

27.000 Local 0.00 22.95 3,672,020.00
2,700,000.000 Base 0.00 28.86 4,607,510.91

99Z585970 GERMAN EURO BUND FUTURES SEP12 XEUR 02 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.794660 NHIO Local 141.560000 2.00 281,600.00
641 Base 178.139078 2.52 354,365.39200,000.000

02 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.794660 NHIO Local 141.620000 6.00 848,890.00
642 Base 178.214582 7.55 1,056,130.36600,000.000

02 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.794660 NHIO Local 141.630000 3.00 422,400.00
640 Base 178.227166 3.78 531,548.08300,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807494 NHIO Local 142.580000 1.00 139,810.00
18 Base 176.570971 1.24 177,111.22100,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.807494 NHIO Local 142.560000 3.00 419,470.00
21 Base 176.546203 3.72 531,384.32300,000.000
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05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.807494 NHIO Local 142.600000 2.00 279,730.00
22 Base 176.595739 2.48 354,361.78200,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807494 NHIO Local 142.620000 1.00 139,810.00
17 Base 176.620507 1.24 177,111.22100,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.807494 NHIO Local 142.590000 3.00 419,430.00
19 Base 176.583355 3.72 531,333.64300,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.807494 NHIO Local 142.570000 2.00 279,640.00
20 Base 176.558587 2.48 354,247.77200,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.807494 NHIO Local 142.800000 2.00 279,830.00
25 Base 176.843419 2.48 354,488.46200,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.807494 NHIO Local 142.790000 5.00 699,630.00
26 Base 176.831035 6.19 886,290.82500,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.807494 NHIO Local 142.750000 2.00 279,790.00
23 Base 176.781499 2.48 354,437.79200,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.807494 NHIO Local 142.740000 3.00 419,720.00
24 Base 176.769115 3.72 531,701.02300,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.807494 NHIO Local 142.577356 12.00 1,679,600.00
27 Base 176.567697 14.86 2,127,716.181,200,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-12.000 0.807494 NHIO Local 142.577356 -12.00 -1,679,600.00
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27 Base 176.567697 -14.86 -2,127,716.18-1,200,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.814233 NHIO Local 143.350000 5.00 699,760.00
90 Base 176.055257 6.14 886,455.51500,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.814233 NHIO Local 143.360000 7.00 982,950.00
91 Base 176.067538 8.60 1,243,842.27700,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.814233 NHIO Local 143.330000 2.00 279,880.00
89 Base 176.030694 2.46 354,551.80200,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.814233 NHIO Local 143.340000 9.00 1,273,960.00
92 Base 176.042975 11.05 1,607,737.57900,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.814233 NHIO Local 143.540000 4.00 566,280.00
95 Base 176.288605 4.91 714,645.38400,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.814233 NHIO Local 143.510000 2.00 283,150.00
96 Base 176.251761 2.46 357,335.32200,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814233 NHIO Local 143.480000 1.00 141,580.00
97 Base 176.214916 1.23 178,673.96100,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.814233 NHIO Local 143.530000 4.00 566,280.00
93 Base 176.276324 4.91 714,645.38400,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814233 NHIO Local 143.520000 1.00 141,570.00
94 Base 176.264042 1.23 178,661.35100,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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12.000 0.807494 NHIO Local 142.577356 12.00 1,683,750.00
56 Base 176.567697 14.86 2,132,973.391,200,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.816060 NHIO Local 144.130000 2.00 283,180.00
209 Base 176.616915 2.45 357,373.17200,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.816060 NHIO Local 144.140000 2.00 283,180.00
208 Base 176.629169 2.45 357,373.17200,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.816060 NHIO Local 144.120000 5.00 707,950.00
217 Base 176.604661 6.13 893,432.93500,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.816060 NHIO Local 144.110000 3.00 424,770.00
207 Base 176.592407 3.68 536,059.76300,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.816727 NHIO Local 144.050000 6.00 849,590.00
290 Base 176.374725 7.35 1,072,182.62600,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.816727 NHIO Local 144.170000 9.00 1,295,440.00
293 Base 176.521653 11.02 1,593,132.79900,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.816727 NHIO Local 144.090000 9.00 431,870.00
310 Base 176.423701 11.02 531,113.96300,000.000

99Z585970 Total

112.000 Local 0.00 118.00 15,804,890.00
11,200,000.000 Base 0.00 145.55 19,904,702.20

99Z588040 GERMAN EURO BOBL FUTURES SEP12 XEUR 04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

59.000 0.795798 NHIO Local 127.560000 50.15 7,487,380.00
35 Base 160.291933 63.02 9,322,875.575,900,000.000
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99Z730527 GERMAN EURO BOBL FUTURES DEC12 XEUR 11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.777696 NHIO Local 125.250000 0.85 125,890.00
394 Base 161.052648 1.09 158,193.41100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.774503 NHIO Local 124.900000 4.25 629,450.00
694 Base 161.264708 5.49 790,967.05500,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.774503 NHIO Local 124.870000 5.95 881,230.00
703 Base 161.225973 7.68 1,107,353.88700,000.000

99Z730527 Total

13.000 Local 0.00 11.05 1,636,570.00
1,300,000.000 Base 0.00 14.26 2,056,514.34

99Z744965 EURO OAT FUTURES SEP12 XEUR 31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.812051 NHIO Local 134.120000 7.00 901,080.00
292 Base 165.162040 8.62 1,128,433.45700,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.795798 NHIO Local 133.600000 9.20 1,028,890.00
14 Base 167.881799 11.56 1,281,013.39800,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-8.000 0.795798 NHIO Local 133.600000 -9.20 -1,028,890.00
14 Base 167.881799 -11.56 -1,281,013.39-800,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.796052 NHIO Local 133.600000 9.20 1,028,890.00
110 Base 167.828232 11.56 1,281,013.39800,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.793493 NHIO Local 133.460000 1.70 262,020.00
133 Base 168.193040 2.14 326,143.49200,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.793493 NHIO Local 133.540000 0.85 127,960.00
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130 Base 168.293860 1.07 162,099.64100,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

17.000 0.793493 NHIO Local 133.440000 14.45 2,264,280.00
135 Base 168.167835 18.21 2,788,273.931,700,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.793493 NHIO Local 133.500000 0.85 134,010.00
137 Base 168.243450 1.07 166,460.47100,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.793493 NHIO Local 133.420000 0.85 133,770.00
136 Base 168.142630 1.07 166,162.35100,000.000

99Z744965 Total

37.000 Local 0.00 34.90 4,852,010.00
3,700,000.000 Base 0.00 43.74 6,018,586.72

99Z759575 OGBL PUT 138.5 SEP12 SEP 12 FSO 04 Jul 2012 STATE STREET GLOBAL MKTS/BOS

45.000 0.799361 NHIO Local 0.430000 45.00 45,159.71
793 Base 0.537930 56.29 56,928.334,500,000.000

99Z836050 GERMAN EURO BUXL FUTURES DEC12 XEUR 12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 128.120000 0.85 134,560.00
527 Base 165.185047 1.10 169,088.14100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 127.860000 0.85 134,560.00
524 Base 164.849829 1.10 169,088.14100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 127.780000 1.70 134,560.00
586 Base 164.746685 2.19 169,088.13100,000.000

99Z836050 Total

3.000 Local 0.00 3.40 403,680.00
300,000.000 Base 0.00 4.39 507,264.41
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99Z913354 EURO OAT FUTURES DEC12 XEUR 14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.761006 NHIO Local 133.040000 4.25 664,400.00
2 Base 174.821223 5.58 837,310.47500,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.761006 NHIO Local 133.040000 1.70 265,890.00
799 Base 174.821223 2.23 334,602.43200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.761006 NHIO Local 132.970000 2.55 399,090.00
792 Base 174.729240 3.35 501,496.61300,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.761006 NHIO Local 133.010000 1.70 266,060.00
793 Base 174.781802 2.23 334,331.07200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761006 NHIO Local 133.010000 0.85 133,030.00
791 Base 174.781802 1.12 167,165.54100,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.765111 NHIO Local 132.810000 0.85 132,880.00
255 Base 173.582657 1.11 167,462.10100,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.765111 NHIO Local 132.840000 0.85 132,880.00
253 Base 173.621867 1.11 167,462.10100,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.765111 NHIO Local 132.860000 0.85 132,880.00
256 Base 173.648007 1.11 167,462.09100,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.765111 NHIO Local 132.800000 0.85 132,880.00
249 Base 173.569587 1.11 167,462.09100,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.765111 NHIO Local 132.790000 0.85 132,880.00
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258 Base 173.556517 1.11 167,462.10100,000.000

99Z913354 Total

18.000 Local 0.00 15.30 2,392,870.00
1,800,000.000 Base 0.00 20.06 3,012,216.60

GERMANY Total
314.000

31,400,000.000 376.17

300.75 36,294,579.71

45,486,599.08

Local

Base

UNITED KINGDOM

99XU14159 3MO EURIBOR INTEREST RATE FTRS SEP12 XLIF 13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

25.000 0.774503 NHIO Local 99.755000 27.50 6,215,937.50
678 Base 128.798726 35.51 7,852,590.026,250,000.000

99XU40568 3MO EURIBOR INTEREST RATE FTRS DEC12 XLIF 26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.777968 NHIO Local 99.795000 11.00 2,494,500.00
571 Base 128.276484 14.14 3,220,775.132,500,000.000

UNITED KINGDOM Total
35.000

8,750,000.000 49.65

38.50 8,710,437.50

11,073,365.15

Local

Base

EURO CURRENCY  Total

349.000

40,150,000.000

339.25

425.82

45,005,017.21

56,559,964.23

Local

Base

JAPANESE YEN

99Z588099 10YR JGB MINI FUTURES SGX SEP12 XSES 06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

13.000 78.955000 NHIO Local 144.070000 4,680.00 187,348,092.00
249 Base 1.824710 59.27 2,381,302.55130,000,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 78.140000 NHIO Local 144.080000 360.00 14,410,581.00
305 Base 1.843870 4.61 183,925.7310,000,000.000
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99Z588099 Total

14.000 Local 0.00 5,040.00 201,758,673.00
140,000,000.000 Base 0.00 63.88 2,565,228.28

99Z889455 10YR JGB MINI FUTURES SGX DEC12 XSES 17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 78.685000 NHIO Local 143.579855 2,520.00 100,716,000.00
174 Base 1.824742 32.03 1,275,612.6970,000,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 78.410000 NHIO Local 143.644000 3,240.00 86,328,000.00
269 Base 1.831960 41.32 1,093,382.3160,000,000.000

99Z889455 Total

13.000 Local 0.00 5,760.00 187,044,000.00
130,000,000.000 Base 0.00 73.35 2,368,995.00

JAPANESE YEN  Total

27.000

270,000,000.000

10,800.00

137.23

388,802,673.00

4,934,223.28

Local

Base

POUND STERLING

99Z588115 UK LONG GILT BOND FUTURES SEP12 XLIF 03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.636862 NHIO Local 119.120000 1.84 236,820.00
721 Base 187.042091 2.89 370,576.11200,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.636862 NHIO Local 119.150000 0.92 118,410.00
719 Base 187.089197 1.44 185,288.06100,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.636862 NHIO Local 118.860000 0.92 118,410.00
722 Base 186.633839 1.44 185,288.06100,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.636862 NHIO Local 118.870000 3.68 473,640.00
724 Base 186.649541 5.78 741,152.22400,000.000
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03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.636862 NHIO Local 118.830000 5.52 710,460.00
726 Base 186.586733 8.67 1,111,728.34600,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.644808 NHIO Local 120.780000 0.92 118,410.00
160 Base 187.311572 1.43 185,288.06100,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.644808 NHIO Local 120.760000 1.84 236,820.00
161 Base 187.280555 2.85 370,576.11200,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.644808 NHIO Local 120.750000 1.84 236,820.00
149 Base 187.265046 2.85 370,576.11200,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.644808 NHIO Local 120.730000 4.60 592,050.00
158 Base 187.234029 7.13 926,440.28500,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.644808 NHIO Local 120.740000 0.92 118,410.00
159 Base 187.249538 1.43 185,288.06100,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.644808 NHIO Local 120.780000 4.60 592,080.00
162 Base 187.311572 7.13 926,487.23500,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.644808 NHIO Local 120.760000 8.28 1,066,170.00
169 Base 187.280555 12.84 1,668,343.60900,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.644808 NHIO Local 120.770000 2.76 355,280.00
165 Base 187.296063 4.28 555,942.41300,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.644974 NHIO Local 120.510000 0.92 118,490.00
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224 Base 186.844741 1.43 185,413.24100,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.644974 NHIO Local 120.480000 1.84 237,000.00
225 Base 186.798228 2.85 370,857.78200,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.644974 NHIO Local 120.530000 2.76 361,700.00
218 Base 186.875750 4.28 560,797.79300,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.644974 NHIO Local 120.540000 1.84 236,980.00
223 Base 186.891255 2.85 370,826.48200,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.644974 NHIO Local 120.500000 1.84 241,150.00
220 Base 186.829237 2.85 373,891.04200,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.643853 NHIO Local 120.780000 2.76 355,500.00
275 Base 187.589403 4.29 556,286.66300,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.648319 NHIO Local 121.320000 0.92 121,260.00
363 Base 187.130101 1.42 187,037.55100,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.648319 NHIO Local 121.220000 5.52 719,420.00
367 Base 186.975856 8.51 1,117,615.72600,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.648319 NHIO Local 121.240000 2.76 358,500.00
372 Base 187.006705 4.26 552,197.70300,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.648319 NHIO Local 121.290000 0.92 118,520.00
371 Base 187.083828 1.42 185,460.18100,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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4.000 0.648319 NHIO Local 121.200000 3.68 479,170.00
374 Base 186.945007 5.68 738,065.75400,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.648319 NHIO Local 121.220000 2.76 358,620.00
373 Base 186.975856 4.26 552,382.54300,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.648319 NHIO Local 121.210000 2.76 361,700.00
375 Base 186.960432 4.26 557,126.66300,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.648319 NHIO Local 121.190000 0.92 120,580.00
376 Base 186.929583 1.42 185,729.43100,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.639611 NHIO Local 121.660000 0.92 121,190.00
488 Base 190.209362 1.44 186,414.32100,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.639611 NHIO Local 121.670000 1.84 241,770.00
485 Base 190.224996 2.88 372,143.74200,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.639611 NHIO Local 121.700000 1.84 242,380.00
493 Base 190.271900 2.88 372,828.64200,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.639611 NHIO Local 121.740000 0.92 121,190.00
494 Base 190.334438 1.44 186,414.32100,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.639611 NHIO Local 121.710000 0.92 121,190.00
491 Base 190.287534 1.44 186,414.32100,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.644351 NHIO Local 121.620000 1.84 239,980.00
736 Base 188.748058 2.86 370,325.22200,000.000
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24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.644351 NHIO Local 121.550000 1.84 240,190.00
739 Base 188.639422 2.86 370,649.28200,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.644351 NHIO Local 121.710000 3.68 480,300.00
738 Base 188.887734 5.71 741,175.11400,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.644351 NHIO Local 121.540000 2.76 360,450.00
741 Base 188.623902 4.28 556,228.54300,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.644351 NHIO Local 121.520000 1.84 240,290.00
740 Base 188.592863 2.86 370,803.59200,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.644351 NHIO Local 121.570000 1.84 239,990.00
737 Base 188.670461 2.86 370,340.65200,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.644351 NHIO Local 121.600000 0.92 121,200.00
732 Base 188.717019 1.43 186,429.70100,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.644351 NHIO Local 121.560000 0.92 121,200.00
729 Base 188.654941 1.43 186,429.70100,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.644351 NHIO Local 121.580000 0.92 121,200.00
730 Base 188.685980 1.43 186,429.71100,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.644351 NHIO Local 121.590000 1.84 242,430.00
734 Base 188.701500 2.86 372,905.55200,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.644351 NHIO Local 121.530000 0.92 119,970.00
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735 Base 188.608383 1.43 185,131.75100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.646037 NHIO Local 121.830000 7.36 974,580.00
39 Base 188.580530 11.39 1,508,551.36800,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.646037 NHIO Local 121.770000 0.92 121,850.00
45 Base 188.487656 1.42 188,611.49100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.646037 NHIO Local 121.820000 1.84 243,780.00
48 Base 188.565051 2.85 377,346.81200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.646037 NHIO Local 121.740000 3.68 487,840.00
51 Base 188.441219 5.70 755,127.03400,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.646037 NHIO Local 121.720000 2.76 366,040.00
53 Base 188.410261 4.27 566,592.93300,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.635890 NHIO Local 121.470000 3.68 480,750.00
194 Base 191.023605 5.79 741,869.53400,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.635890 NHIO Local 121.480000 3.68 480,850.00
196 Base 191.039331 5.79 742,023.85400,000.000

01 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.641252 NHIO Local 121.690000 3.68 480,920.00
337 Base 189.769389 5.74 742,131.86400,000.000

01 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.641252 NHIO Local 121.720000 0.92 120,220.00
334 Base 189.816172 1.43 185,517.53100,000.000

01 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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3.000 0.641252 NHIO Local 121.710000 2.76 356,440.00
340 Base 189.800578 4.30 554,442.50300,000.000

01 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.641252 NHIO Local 121.700000 1.84 240,450.00
336 Base 189.784983 2.87 371,050.50200,000.000

01 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.641252 NHIO Local 121.740000 0.92 120,220.00
335 Base 189.847361 1.43 185,517.54100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.645265 NHIO Local 122.000000 0.80 122,140.00
442 Base 189.069607 1.24 189,286.57100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.645265 NHIO Local 121.680000 1.60 244,280.00
448 Base 188.573687 2.48 378,573.15200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.645265 NHIO Local 122.150000 1.60 244,280.00
461 Base 189.302070 2.48 378,573.15200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.645265 NHIO Local 121.920000 0.80 122,140.00
456 Base 188.945627 1.24 189,286.57100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.645265 NHIO Local 121.750000 0.80 122,140.00
467 Base 188.682169 1.24 189,286.57100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.645265 NHIO Local 122.050000 1.60 244,280.00
470 Base 189.147095 2.48 378,573.15200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.645265 NHIO Local 121.410000 1.60 243,810.00
435 Base 188.155254 2.48 377,844.76200,000.000
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02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.645265 NHIO Local 121.430000 1.60 244,050.00
438 Base 188.186249 2.48 378,216.69200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.645265 NHIO Local 122.140000 1.60 244,280.00
463 Base 189.286572 2.48 378,573.14200,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

11.000 0.638692 NHIO Local 120.820000 11.55 1,326,680.00
591 Base 189.167862 18.08 2,075,970.511,100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.638651 NHIO Local 121.050000 0.80 119,290.00
676 Base 189.540140 1.25 185,841.81100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.638651 NHIO Local 121.030000 2.40 357,450.00
673 Base 189.508824 3.76 555,477.29300,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.638651 NHIO Local 121.100000 0.80 119,260.00
674 Base 189.618430 1.25 185,240.70100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.638651 NHIO Local 121.060000 0.80 118,870.00
670 Base 189.555798 1.25 184,902.31100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.638651 NHIO Local 121.110000 0.80 119,290.00
677 Base 189.634088 1.25 185,841.81100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.638651 NHIO Local 121.130000 1.60 238,060.00
672 Base 189.665404 2.51 370,302.39200,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.638651 NHIO Local 121.040000 1.60 238,530.00
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675 Base 189.524482 2.51 370,496.93200,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.638651 NHIO Local 121.120000 1.60 237,710.00
667 Base 189.649746 2.51 369,757.96200,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.638651 NHIO Local 120.930000 1.60 238,650.00
680 Base 189.352244 2.51 371,792.68200,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.638651 NHIO Local 120.920000 0.80 119,650.00
682 Base 189.336586 1.25 186,103.74100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.638651 NHIO Local 120.940000 0.80 119,650.00
683 Base 189.367902 1.25 186,103.73100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.638651 NHIO Local 120.960000 1.60 238,980.00
681 Base 189.399218 2.51 372,007.91200,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.638651 NHIO Local 120.950000 2.40 357,940.00
678 Base 189.383560 3.76 557,634.49300,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.638651 NHIO Local 120.880000 1.60 238,640.00
679 Base 189.273954 2.51 371,777.09200,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.640123 NHIO Local 120.710000 0.80 120,790.00
773 Base 188.573134 1.25 188,698.11100,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.640123 NHIO Local 120.740000 0.80 120,790.00
783 Base 188.620000 1.25 188,698.11100,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.640123 NHIO Local 120.730000 1.60 241,580.00
775 Base 188.604378 2.50 377,396.22200,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.637836 NHIO Local 121.080000 0.80 120,460.00
14 Base 189.829361 1.25 186,459.91100,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.637836 NHIO Local 121.180000 2.40 360,080.00
10 Base 189.986141 3.76 558,566.32300,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.637836 NHIO Local 121.130000 0.80 119,700.00
6 Base 189.907751 1.25 186,181.51100,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.637836 NHIO Local 121.160000 2.40 361,310.00
11 Base 189.954785 3.76 559,271.37300,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.637836 NHIO Local 121.150000 6.40 955,990.00
7 Base 189.939107 10.03 1,487,728.83800,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.637836 NHIO Local 121.140000 1.60 239,660.00
9 Base 189.923429 2.51 372,168.29200,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.637836 NHIO Local 121.110000 0.80 119,830.00
8 Base 189.876395 1.25 186,084.14100,000.000

13 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.637491 NHIO Local 120.750000 1.60 242,240.00
39 Base 189.414439 2.51 378,705.18200,000.000

13 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.637491 NHIO Local 120.740000 1.60 242,340.00
37 Base 189.398752 2.51 376,814.57200,000.000
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16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.635425 NHIO Local 119.800000 1.60 242,140.00
171 Base 188.535232 2.52 380,595.81200,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.635425 NHIO Local 119.770000 0.80 121,110.00
183 Base 188.488020 1.26 190,360.77100,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.635425 NHIO Local 119.750000 1.60 242,180.00
179 Base 188.456545 2.52 380,658.68200,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.635425 NHIO Local 119.850000 2.40 363,250.00
174 Base 188.613920 3.78 570,956.58300,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.635425 NHIO Local 119.880000 1.60 242,520.00
185 Base 188.661132 2.52 381,193.09200,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.635425 NHIO Local 119.760000 0.80 121,110.00
181 Base 188.472282 1.26 190,360.78100,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.632931 NHIO Local 119.940000 0.80 121,930.00
332 Base 189.499329 1.26 189,125.55100,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.632931 NHIO Local 119.950000 0.80 121,940.00
335 Base 189.515129 1.26 189,141.07100,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.632931 NHIO Local 119.960000 3.20 486,240.00
331 Base 189.530928 5.06 759,227.04400,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.632931 NHIO Local 119.890000 2.40 365,820.00
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334 Base 189.420332 3.79 567,423.19300,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.629604 NHIO Local 120.730000 2.40 366,030.00
411 Base 191.755453 3.81 566,967.82300,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.629604 NHIO Local 120.680000 3.20 485,860.00
416 Base 191.676038 5.08 762,071.17400,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.629604 NHIO Local 120.710000 1.60 243,890.00
407 Base 191.723687 2.54 378,297.63200,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.629604 NHIO Local 120.700000 0.80 121,500.00
418 Base 191.707804 1.27 190,572.69100,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.629604 NHIO Local 120.690000 2.40 365,570.00
413 Base 191.691921 3.81 568,367.56300,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.629604 NHIO Local 120.720000 2.40 364,480.00
417 Base 191.739570 3.81 571,686.70300,000.000

29 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.631373 NHIO Local 122.010000 3.20 486,120.00
652 Base 193.245514 5.07 762,478.98400,000.000

29 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.631373 NHIO Local 122.020000 3.20 486,030.00
647 Base 193.261353 5.07 762,337.82400,000.000

29 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.631373 NHIO Local 122.030000 2.40 364,530.00
650 Base 193.277191 3.80 571,765.12300,000.000

29 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.631373 NHIO Local 121.940000 1.60 243,060.00
653 Base 193.134645 2.53 381,239.49200,000.000

29 Aug 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.631373 NHIO Local 121.601000 8.00 1,201,920.00
655 Base 192.597720 12.67 1,889,498.091,000,000.000

29 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.631373 NHIO Local 121.600000 5.25 599,250.00
656 Base 192.596136 8.32 946,035.33500,000.000

29 Aug 2012 STATE STREET GLOBAL MKTS/BOS

15.000 0.631373 NHIO Local 121.630000 12.00 1,813,200.00
654 Base 192.643651 19.01 2,831,060.101,500,000.000

99Z588115 Total

298.000 Local 0.00 259.44 35,845,730.00
29,800,000.000 Base 0.00 405.62 55,792,168.96

99Z730543 UK LONG GILT BOND FUTURES DEC12 XLIF 31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.630398 NHIO Local 120.840000 1.60 241,850.00
726 Base 191.688425 2.54 383,646.52200,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.629386 NHIO Local 120.870000 0.80 120,628.00
38 Base 192.044310 1.27 191,056.63100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.629386 NHIO Local 120.980000 6.40 964,931.00
29 Base 192.219083 10.17 1,528,305.77800,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.629386 NHIO Local 120.990000 4.80 723,768.00
42 Base 192.234972 7.63 1,146,339.81600,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.629386 NHIO Local 120.900000 5.60 845,030.00
44 Base 192.091975 8.90 1,338,993.14700,000.000
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04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.629386 NHIO Local 121.010000 8.00 1,206,273.00
33 Base 192.266749 12.71 1,910,555.251,000,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.629386 NHIO Local 120.930000 1.60 242,240.00
53 Base 192.139641 2.54 384,265.18200,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.629386 NHIO Local 120.960000 3.20 483,970.00
47 Base 192.187306 5.08 767,721.34400,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.629386 NHIO Local 120.840000 0.80 121,120.00
51 Base 191.996644 1.27 192,132.59100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.614931 NHIO Local 118.300000 1.60 240,880.00
147 Base 192.379308 2.60 383,601.69200,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.614931 NHIO Local 118.260000 1.60 240,900.00
148 Base 192.314260 2.60 383,633.55200,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.614931 NHIO Local 118.270000 0.80 120,440.00
145 Base 192.330522 1.30 191,800.85100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.614931 NHIO Local 118.280000 0.80 120,440.00
144 Base 192.346784 1.30 191,800.85100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.614931 NHIO Local 117.980000 2.40 361,270.00
134 Base 191.858924 3.90 575,322.92300,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.614931 NHIO Local 118.070000 2.40 361,230.00
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123 Base 192.005282 3.90 575,259.22300,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.614931 NHIO Local 118.060000 0.80 120,410.00
128 Base 191.989020 1.30 191,753.08100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.614931 NHIO Local 117.990000 1.60 240,860.00
140 Base 191.875186 2.60 383,569.85200,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.614931 NHIO Local 118.010000 0.80 120,430.00
142 Base 191.907710 1.30 191,784.92100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.614931 NHIO Local 118.040000 0.80 120,430.00
136 Base 191.956496 1.30 191,784.92100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.614931 NHIO Local 118.200000 1.60 241,240.00
159 Base 192.216688 2.60 384,175.00200,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.614931 NHIO Local 118.290000 0.80 120,460.00
150 Base 192.363046 1.30 191,832.70100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.614931 NHIO Local 118.210000 4.80 722,830.00
154 Base 192.232950 7.81 1,151,107.67600,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.614931 NHIO Local 118.270000 4.00 602,310.00
152 Base 192.330522 6.50 959,179.41500,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.614931 NHIO Local 118.240000 1.60 241,180.00
158 Base 192.281736 2.60 384,079.45200,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.614931 NHIO Local 118.250000 1.60 241,060.00
156 Base 192.297998 2.60 383,888.35200,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.614931 NHIO Local 118.280000 1.60 241,010.00
155 Base 192.346784 2.60 383,808.72200,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.614931 NHIO Local 118.230000 2.40 361,590.00
157 Base 192.265474 3.90 575,832.52300,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.616523 NHIO Local 119.030000 2.40 357,050.00
254 Base 193.066601 3.89 579,134.92300,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.616523 NHIO Local 119.160000 1.60 238,060.00
260 Base 193.277461 2.60 386,133.20200,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.616523 NHIO Local 119.040000 2.40 357,060.00
257 Base 193.082821 3.89 579,151.15300,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.616523 NHIO Local 119.050000 1.60 238,040.00
259 Base 193.099041 2.60 386,100.76200,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.616523 NHIO Local 119.080000 0.80 119,040.00
261 Base 193.147701 1.30 193,082.82100,000.000

24 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.617322 NHIO Local 119.440000 4.80 720,280.00
415 Base 193.480874 7.78 1,155,291.48600,000.000

24 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.617322 NHIO Local 119.430000 0.80 120,000.00
416 Base 193.464675 1.30 192,851.95100,000.000
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24 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.617322 NHIO Local 119.420000 1.60 241,250.00
412 Base 193.448476 2.59 384,190.93200,000.000

24 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.617322 NHIO Local 119.410000 0.80 120,640.00
414 Base 193.432277 1.30 192,119.35100,000.000

24 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.617322 NHIO Local 119.450000 0.80 120,630.00
413 Base 193.497073 1.30 192,103.42100,000.000

25 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.616067 NHIO Local 119.730000 2.40 357,940.00
477 Base 194.345745 3.90 576,641.77300,000.000

25 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.616067 NHIO Local 119.720000 2.40 358,520.00
476 Base 194.329513 3.90 577,107.95300,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.619617 NHIO Local 120.130000 0.80 119,350.00
583 Base 193.877831 1.29 192,272.99100,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.619617 NHIO Local 120.160000 4.00 597,100.00
589 Base 193.926248 6.46 962,095.52500,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.619617 NHIO Local 120.170000 1.60 238,570.00
592 Base 193.942387 2.58 384,669.95200,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.619617 NHIO Local 120.180000 0.80 119,380.00
588 Base 193.958526 1.29 192,321.32100,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.619617 NHIO Local 120.190000 0.80 118,658.79
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609 Base 193.974665 1.29 192,814.46100,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.619617 NHIO Local 120.240000 0.80 118,658.79
611 Base 194.055360 1.29 192,814.46100,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.619617 NHIO Local 120.210000 1.60 237,317.58
610 Base 194.006943 2.58 385,628.91200,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.619617 NHIO Local 120.170000 0.80 119,300.00
606 Base 193.942387 1.29 192,359.17100,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.619617 NHIO Local 120.290000 0.80 118,658.79
608 Base 194.136055 1.29 192,814.46100,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.619617 NHIO Local 120.230000 1.60 238,610.00
607 Base 194.039221 2.58 384,734.45200,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.619617 NHIO Local 120.300000 0.80 119,290.00
601 Base 194.152194 1.29 192,343.04100,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.619617 NHIO Local 120.180000 1.60 238,580.00
603 Base 193.958526 2.58 384,686.09200,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.619617 NHIO Local 120.280000 1.60 238,580.00
597 Base 194.119916 2.58 384,686.08200,000.000

99Z730543 Total

131.000 Local 0.00 104.80 15,739,343.95
13,100,000.000 Base 0.00 168.86 25,145,382.50
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POUND STERLING  Total

429.000

42,900,000.000

364.24

574.48

51,585,073.95

80,937,551.46

Local

Base

US DOLLAR

99Z475636 10YR US TREASURY NOTE FUTURES DEC12 XCBT 28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

80.000 1.000000 NHIO Local 132.898438 188.00 10,631,875.04
592 Base 132.898438 188.00 10,631,875.048,000,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 133.000000 2.07 132,898.44
727 Base 133.000000 2.07 132,898.44100,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 133.703125 12.42 797,390.63
731 Base 133.703125 12.42 797,390.63600,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

31.000 1.000000 NHIO Local 133.359375 64.17 4,119,851.58
122 Base 133.359375 64.17 4,119,851.583,100,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 133.421875 8.28 531,593.75
125 Base 133.421875 8.28 531,593.75400,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

41.000 1.000000 NHIO Local 133.000000 84.87 5,448,835.96
222 Base 133.000000 84.87 5,448,835.964,100,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 133.062500 8.28 531,593.75
219 Base 133.062500 8.28 531,593.75400,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

34.000 1.000000 NHIO Local 132.343750 70.38 4,523,187.50
301 Base 132.343750 70.38 4,523,187.503,400,000.000
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07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 133.296875 22.77 1,466,781.25
303 Base 133.296875 22.77 1,466,781.251,100,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 132.781250 10.35 664,492.19
401 Base 132.781250 10.35 664,492.19500,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.796875 22.77 1,462,648.43
400 Base 132.796875 22.77 1,462,648.431,100,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 132.796875 10.35 664,921.88
398 Base 132.796875 10.35 664,921.88500,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.796875 8.28 531,593.75
410 Base 132.796875 8.28 531,593.75400,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 132.828125 10.35 664,492.19
406 Base 132.828125 10.35 664,492.19500,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.781250 22.77 1,461,882.82
411 Base 132.781250 22.77 1,461,882.821,100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 132.468750 10.35 664,492.19
539 Base 132.468750 10.35 664,492.19500,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 132.484375 10.35 664,492.19
537 Base 132.484375 10.35 664,492.19500,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.546875 8.28 531,593.75
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552 Base 132.546875 8.28 531,593.75400,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 132.562500 6.21 398,695.31
548 Base 132.562500 6.21 398,695.31300,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.484375 8.28 531,593.75
545 Base 132.484375 8.28 531,593.75400,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.515625 20.70 1,328,984.38
542 Base 132.515625 20.70 1,328,984.381,000,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 132.562500 4.14 265,796.88
555 Base 132.562500 4.14 265,796.88200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 131.984375 16.56 1,057,265.63
15 Base 131.984375 16.56 1,057,265.63800,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 132.046875 4.14 264,312.50
14 Base 132.046875 4.14 264,312.50200,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 131.984375 4.14 265,796.88
112 Base 131.984375 4.14 265,796.88200,000.000

18 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 132.250000 4.14 264,875.00
178 Base 132.250000 4.14 264,875.00200,000.000

18 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 132.328125 14.49 927,062.50
179 Base 132.328125 14.49 927,062.50700,000.000

18 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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6.000 1.000000 NHIO Local 132.234375 12.42 794,625.00
180 Base 132.234375 12.42 794,625.00600,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.390625 22.77 1,461,882.82
237 Base 132.390625 22.77 1,461,882.821,100,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 132.343750 10.35 664,492.19
239 Base 132.343750 10.35 664,492.19500,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 132.375000 10.35 664,500.00
241 Base 132.375000 10.35 664,500.00500,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

15.000 1.000000 NHIO Local 132.359375 31.05 1,995,046.87
252 Base 132.359375 31.05 1,995,046.871,500,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.390625 20.70 1,328,937.50
247 Base 132.390625 20.70 1,328,937.501,000,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 132.328125 18.63 1,191,234.38
361 Base 132.328125 18.63 1,191,234.38900,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 132.312500 24.84 1,588,312.50
360 Base 132.312500 24.84 1,588,312.501,200,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 132.406250 16.56 1,059,000.00
363 Base 132.406250 16.56 1,059,000.00800,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 132.390625 26.91 1,720,750.00
362 Base 132.390625 26.91 1,720,750.001,300,000.000
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21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 132.421875 2.07 133,531.25
366 Base 132.421875 2.07 133,531.25100,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

24.000 1.000000 NHIO Local 132.406250 49.68 3,203,906.25
365 Base 132.406250 49.68 3,203,906.252,400,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

25.000 1.000000 NHIO Local 132.437500 51.75 3,325,109.38
364 Base 132.437500 51.75 3,325,109.382,500,000.000

25 Sep 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 133.093750 26.91 1,735,906.25
479 Base 133.093750 26.91 1,735,906.251,300,000.000

25 Sep 2012 STATE STREET GLOBAL MKTS/BOS

22.000 1.000000 NHIO Local 133.234375 45.54 2,938,453.13
480 Base 133.234375 45.54 2,938,453.132,200,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

17.000 1.000000 NHIO Local 133.312500 35.19 2,266,093.75
605 Base 133.312500 35.19 2,266,093.751,700,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 133.328125 8.28 533,187.50
602 Base 133.328125 8.28 533,187.50400,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 133.656250 26.91 1,738,625.00
699 Base 133.656250 26.91 1,738,625.001,300,000.000

99Z475636 Total

520.000 Local 0.00 1,098.80 69,142,593.89
52,000,000.000 Base 0.00 1,098.80 69,142,593.89

99Z475651 5YR US TREASURY NOTE FUTURES DEC12 XCBT 28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 124.164063 91.65 124,164.06
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620 Base 124.164063 91.65 124,164.06100,000.000

99Z588073 5YR US TREASURY NOTE FUTURES SEP12 XCBT 02 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 124.046875 15.05 866,359.38
635 Base 124.046875 15.05 866,359.38700,000.000

02 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 124.039063 12.90 742,593.75
639 Base 124.039063 12.90 742,593.75600,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

28.000 1.000000 NHIO Local 124.289063 60.20 3,465,820.32
86 Base 124.289063 60.20 3,465,820.322,800,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

30.000 1.000000 NHIO Local 124.296875 64.50 3,716,000.02
87 Base 124.296875 64.50 3,716,000.023,000,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 124.281250 34.40 1,982,000.00
88 Base 124.281250 34.40 1,982,000.001,600,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

41.000 1.000000 NHIO Local 124.500000 88.15 5,079,330.55
296 Base 124.500000 88.15 5,079,330.554,100,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 124.507813 23.65 1,364,474.52
299 Base 124.507813 23.65 1,364,474.521,100,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 124.468750 2.15 124,179.69
406 Base 124.468750 2.15 124,179.69100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 124.898438 2.15 124,179.69
28 Base 124.898438 2.15 124,179.69100,000.000
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27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.687500 4.30 248,890.63
188 Base 124.687500 4.30 248,890.63200,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

27.000 1.000000 NHIO Local 124.679688 58.05 3,353,179.69
180 Base 124.679688 58.05 3,353,179.692,700,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 124.695313 27.95 1,614,539.07
182 Base 124.695313 27.95 1,614,539.071,300,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 124.656250 19.35 1,118,484.38
187 Base 124.656250 19.35 1,118,484.38900,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 124.671875 25.80 1,490,343.76
181 Base 124.671875 25.80 1,490,343.761,200,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 124.289063 2.07 124,453.13
5 Base 124.289063 2.07 124,453.13100,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

56.000 1.000000 NHIO Local 123.960269 112.00 6,970,023.43
110 Base 123.960269 112.00 6,970,023.435,600,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

24.000 1.000000 NHIO Local 123.906250 49.68 2,987,546.89
113 Base 123.906250 49.68 2,987,546.892,400,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

15.000 1.000000 NHIO Local 123.890625 31.05 1,867,625.00
259 Base 123.890625 31.05 1,867,625.001,500,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 123.921875 43.47 248,531.25
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302 Base 123.921875 43.47 248,531.25200,000.000

99Z588073 Total

302.000 Local 0.00 676.87 37,488,555.15
30,200,000.000 Base 0.00 676.87 37,488,555.15

99Z592232 10YR US TREASURY NOTE FUTURES SEP12 XCBT 26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

20.000 1.000000 NHIO Local 134.968750 43.00 2,698,500.00
111 Base 134.968750 43.00 2,698,500.002,000,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 134.546875 17.20 1,075,984.38
209 Base 134.546875 17.20 1,075,984.38800,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 134.593750 15.05 940,843.75
205 Base 134.593750 15.05 940,843.75700,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 134.578125 10.75 672,812.50
211 Base 134.578125 10.75 672,812.50500,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 134.531250 45.15 2,826,609.38
288 Base 134.531250 45.15 2,826,609.382,100,000.000

01 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 134.656250 12.90 806,625.00
341 Base 134.656250 12.90 806,625.00600,000.000

01 Aug 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 134.671875 17.20 1,075,625.00
343 Base 134.671875 17.20 1,075,625.00800,000.000

01 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 134.703125 15.05 941,078.13
342 Base 134.703125 15.05 941,078.13700,000.000

01 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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9.000 1.000000 NHIO Local 134.546875 19.35 1,211,781.25
344 Base 134.546875 19.35 1,211,781.25900,000.000

01 Aug 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 134.531250 25.80 1,614,937.50
345 Base 134.531250 25.80 1,614,937.501,200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 134.281250 28.98 1,885,734.38
416 Base 134.281250 28.98 1,885,734.381,400,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 133.562500 8.28 535,437.50
598 Base 133.562500 8.28 535,437.50400,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 133.578125 12.42 803,203.13
599 Base 133.578125 12.42 803,203.13600,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 133.609375 28.98 1,877,203.13
600 Base 133.609375 28.98 1,877,203.131,400,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 133.437500 22.77 1,468,890.63
665 Base 133.437500 22.77 1,468,890.631,100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 133.390625 20.70 1,335,687.50
668 Base 133.390625 20.70 1,335,687.501,000,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 133.390625 12.42 801,843.75
782 Base 133.390625 12.42 801,843.75600,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 133.437500 22.77 1,471,406.25
771 Base 133.437500 22.77 1,471,406.251,100,000.000
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09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 133.421875 8.28 534,531.25
777 Base 133.421875 8.28 534,531.25400,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.421875 18.63 1,212,328.12
760 Base 133.421875 18.63 1,212,328.12900,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 133.437500 24.84 1,605,953.13
769 Base 133.437500 24.84 1,605,953.131,200,000.000

14 Aug 2012 STATE STREET GLOBAL MKTS/BOS

24.000 1.000000 NHIO Local 133.421875 49.68 3,207,968.76
59 Base 133.421875 49.68 3,207,968.762,400,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 132.734375 2.07 132,656.25
99 Base 132.734375 2.07 132,656.25100,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.593750 20.70 1,326,562.50
101 Base 132.593750 20.70 1,326,562.501,000,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 132.953125 43.47 2,808,968.75
348 Base 132.953125 43.47 2,808,968.752,100,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

24.000 1.000000 NHIO Local 132.859375 49.68 3,194,343.75
344 Base 132.859375 49.68 3,194,343.752,400,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

18.000 1.000000 NHIO Local 132.843750 37.26 2,407,437.50
347 Base 132.843750 37.26 2,407,437.501,800,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 133.812500 16.56 1,070,265.63
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505 Base 133.812500 16.56 1,070,265.63800,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 133.765625 14.49 935,875.00
514 Base 133.765625 14.49 935,875.00700,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

15.000 1.000000 NHIO Local 133.843750 31.05 2,006,890.63
504 Base 133.843750 31.05 2,006,890.631,500,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

261.000 1.000000 NHIO Local 133.984375 613.35 34,802,578.14
606 Base 133.984375 613.35 34,802,578.1426,100,000.000

99Z592232 Total

593.000 Local 0.00 1,308.83 79,290,562.57
59,300,000.000 Base 0.00 1,308.83 79,290,562.57

99Z592240 30YR US TREASURY BOND FUTURES SEP12 XCBT 13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 151.187500 21.50 1,061,687.50
407 Base 151.187500 21.50 1,061,687.50700,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 152.125000 15.05 1,066,843.75
711 Base 152.125000 15.05 1,066,843.75700,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 152.218750 6.45 457,718.75
710 Base 152.218750 6.45 457,718.75300,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 152.156250 19.35 1,376,437.50
709 Base 152.156250 19.35 1,376,437.50900,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 152.187500 8.60 607,500.00
706 Base 152.187500 8.60 607,500.00400,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 1.000000 NHIO Local 152.093750 2.15 151,875.00
707 Base 152.093750 2.15 151,875.00100,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 152.218750 12.90 912,468.75
708 Base 152.218750 12.90 912,468.75600,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 152.406250 4.30 304,812.50
108 Base 152.406250 4.30 304,812.50200,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 152.500000 12.90 914,437.50
105 Base 152.500000 12.90 914,437.50600,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 152.468750 4.30 304,812.50
112 Base 152.468750 4.30 304,812.50200,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 150.968750 21.50 1,524,968.75
296 Base 150.968750 21.50 1,524,968.751,000,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 151.000000 4.30 305,093.75
289 Base 151.000000 4.30 305,093.75200,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.875000 4.30 305,312.50
294 Base 150.875000 4.30 305,312.50200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 150.500000 10.00 762,187.50
415 Base 150.500000 10.00 762,187.50500,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.031250 2.07 152,437.50
420 Base 151.031250 2.07 152,437.50100,000.000
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02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 151.093750 6.21 457,312.50
417 Base 151.093750 6.21 457,312.50300,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.062500 2.07 152,531.25
426 Base 151.062500 2.07 152,531.25100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 151.093750 8.28 609,750.00
419 Base 151.093750 8.28 609,750.00400,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.125000 2.07 152,468.75
423 Base 151.125000 2.07 152,468.75100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 151.062500 8.28 609,937.50
424 Base 151.062500 8.28 609,937.50400,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 151.156250 6.21 457,593.75
427 Base 151.156250 6.21 457,593.75300,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 151.125000 6.21 457,593.75
425 Base 151.125000 6.21 457,593.75300,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.375000 2.07 152,687.50
434 Base 151.375000 2.07 152,687.50100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 150.812500 12.42 915,250.00
429 Base 150.812500 12.42 915,250.00600,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 151.625000 6.21 458,156.25
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454 Base 151.625000 6.21 458,156.25300,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.937500 4.14 305,437.50
447 Base 150.937500 4.14 305,437.50200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.906250 4.14 305,375.00
436 Base 150.906250 4.14 305,375.00200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 151.281250 4.14 305,375.00
440 Base 151.281250 4.14 305,375.00200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.218750 2.07 152,750.00
458 Base 151.218750 2.07 152,750.00100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 151.562500 6.21 458,062.50
431 Base 151.562500 6.21 458,062.50300,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 152.000000 10.35 760,031.25
465 Base 152.000000 10.35 760,031.25500,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 151.906250 10.35 763,812.50
462 Base 151.906250 10.35 763,812.50500,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 151.937500 4.14 302,937.50
468 Base 151.937500 4.14 302,937.50200,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 148.906250 14.49 1,060,281.25
649 Base 148.906250 14.49 1,060,281.25700,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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13.000 1.000000 NHIO Local 148.968750 26.91 1,943,843.75
4 Base 148.968750 26.91 1,943,843.751,300,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.625000 2.07 149,687.50
107 Base 146.625000 2.07 149,687.50100,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.437500 4.14 299,375.00
178 Base 146.437500 4.14 299,375.00200,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 146.250000 8.28 599,000.00
182 Base 146.250000 8.28 599,000.00400,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.343750 2.07 149,687.50
172 Base 146.343750 2.07 149,687.50100,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.406250 2.07 149,687.50
180 Base 146.406250 2.07 149,687.50100,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.312500 4.14 299,625.00
186 Base 146.312500 4.14 299,625.00200,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.281250 4.14 299,625.00
187 Base 146.281250 4.14 299,625.00200,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.500000 2.07 149,812.50
184 Base 146.500000 2.07 149,812.50100,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 146.218750 6.21 449,625.00
188 Base 146.218750 6.21 449,625.00300,000.000
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21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 145.937500 16.56 1,199,250.00
257 Base 145.937500 16.56 1,199,250.00800,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 145.687500 14.49 598,437.50
303 Base 145.687500 14.49 598,437.50400,000.000

99Z592240 Total

167.000 Local 0.00 362.88 25,333,593.75
16,700,000.000 Base 0.00 362.88 25,333,593.75

99Z730220 30YR US TREASURY BOND FUTURES DEC12 XCBT 06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.000000 4.14 302,625.00
220 Base 150.000000 4.14 302,625.00200,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.031250 4.14 303,250.00
213 Base 150.031250 4.14 303,250.00200,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.093750 4.14 303,250.00
218 Base 150.093750 4.14 303,250.00200,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 149.843750 14.49 1,056,781.25
226 Base 149.843750 14.49 1,056,781.25700,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.968750 4.14 302,312.50
201 Base 149.968750 4.14 302,312.50200,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 149.937500 6.21 452,906.25
224 Base 149.937500 6.21 452,906.25300,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 149.906250 6.21 454,031.25
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205 Base 149.906250 6.21 454,031.25300,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.937500 2.07 149,156.25
421 Base 148.937500 2.07 149,156.25100,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 149.156250 2.07 149,125.00
418 Base 149.156250 2.07 149,125.00100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 148.031250 10.35 755,062.50
543 Base 148.031250 10.35 755,062.50500,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 148.125000 6.21 453,000.00
536 Base 148.125000 6.21 453,000.00300,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 147.937500 2.07 151,031.25
547 Base 147.937500 2.07 151,031.25100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 147.937500 2.07 151,031.25
550 Base 147.937500 2.07 151,031.25100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.062500 2.07 151,000.00
540 Base 148.062500 2.07 151,000.00100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 147.906250 8.28 600,437.50
551 Base 147.906250 8.28 600,437.50400,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.093750 2.07 149,218.75
554 Base 148.093750 2.07 149,218.75100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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5.000 1.000000 NHIO Local 148.062500 10.35 746,156.25
558 Base 148.062500 10.35 746,156.25500,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 147.875000 4.14 294,125.00
689 Base 147.875000 4.14 294,125.00200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 148.156250 10.35 737,000.00
699 Base 148.156250 10.35 737,000.00500,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 148.250000 4.14 294,468.75
692 Base 148.250000 4.14 294,468.75200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 148.187500 8.28 296,937.50
744 Base 148.187500 8.28 296,937.50200,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 146.468750 6.21 434,437.50
238 Base 146.468750 6.21 434,437.50300,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.406250 6.21 289,875.00
268 Base 146.406250 6.21 289,875.00200,000.000

99Z730220 Total

60.000 Local 0.00 130.41 8,977,218.75
6,000,000.000 Base 0.00 130.41 8,977,218.75

US DOLLAR  Total

1,643.000

164,300,000.000

3,669.44

3,669.44

220,356,688.17

220,356,688.17

Local

Base
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FUTURE BUY TO CLOSE  Total
2,448.000

517,350,000.000 4,806.97 362,788,427.14Base

FUTURE BUY TO OPEN
AUSTRALIAN DOLLAR

99Z658496 3YR AUSTRALIAN TBOND FUTURES SEP12 XSFE 10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

54.000 0.946163 NHIO Local 97.220000 99.90 5,897,174.22
26 Base 102.751851 105.58 6,232,725.465,400,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

29.000 0.951611 NHIO Local 97.270000 53.65 3,171,378.52
123 Base 102.216137 56.38 3,332,641.722,900,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.951611 NHIO Local 97.280000 12.95 765,716.70
122 Base 102.226645 13.61 804,653.06700,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

20.000 0.951611 NHIO Local 97.290000 37.00 2,188,366.60
124 Base 102.237154 38.88 2,299,644.082,000,000.000

17 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.959187 NHIO Local 97.180000 5.55 327,259.05
208 Base 101.314968 5.79 341,183.78300,000.000

17 Aug 2012 STATE STREET GLOBAL MKTS/BOS

50.000 0.959187 NHIO Local 97.170000 92.50 5,452,812.00
209 Base 101.304542 96.44 5,684,826.845,000,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.954381 NHIO Local 97.250000 11.10 655,784.82
426 Base 101.898508 11.63 687,131.05600,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.954381 NHIO Local 97.260000 12.95 765,293.69
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430 Base 101.908986 13.57 801,874.40700,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

29.000 0.954381 NHIO Local 97.280000 53.65 3,172,254.90
428 Base 101.929942 56.21 3,323,887.322,900,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

17.000 0.954381 NHIO Local 97.270000 31.45 1,859,083.96
427 Base 101.919464 32.95 1,947,947.371,700,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

14.000 0.954381 NHIO Local 97.240000 25.90 1,529,741.92
429 Base 101.888030 27.14 1,602,862.921,400,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.954381 NHIO Local 97.260000 3.70 218,655.34
425 Base 101.908986 3.88 229,106.97200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.957075 NHIO Local 97.400000 3.70 219,503.06
727 Base 101.768409 3.87 229,347.81200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

15.000 0.957075 NHIO Local 97.395000 27.75 1,646,045.40
728 Base 101.763185 28.99 1,719,870.861,500,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.957075 NHIO Local 97.390000 7.40 438,884.76
724 Base 101.757960 7.73 458,568.83400,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.957075 NHIO Local 97.385000 3.70 219,412.04
734 Base 101.752736 3.87 229,252.71200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.957075 NHIO Local 97.370000 22.20 1,315,926.36
730 Base 101.737063 23.20 1,374,945.911,200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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5.000 0.957075 NHIO Local 97.395000 9.25 548,681.80
731 Base 101.763185 9.66 573,290.29500,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.957075 NHIO Local 97.385000 3.70 219,412.04
729 Base 101.752736 3.87 229,252.71200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

21.000 0.957075 NHIO Local 97.390000 38.85 2,304,144.99
732 Base 101.757960 40.59 2,407,486.342,100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

19.000 0.957075 NHIO Local 97.375000 35.15 2,083,838.30
733 Base 101.742288 36.73 2,177,298.851,900,000.000

99Z658496 Total

320.000 Local 0.00 592.00 34,999,370.47
32,000,000.000 Base 0.00 620.57 36,687,799.28

99Z827901 3YR AUSTRALIAN TBOND FUTURES DEC12 XSFE 14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.946970 NHIO Local 97.510000 1.85 110,085.97
36 Base 102.970527 1.95 116,250.75100,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

18.000 0.946970 NHIO Local 97.445000 33.30 1,977,987.60
47 Base 102.901887 35.16 2,088,754.241,800,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.946970 NHIO Local 97.440000 1.85 109,873.00
42 Base 102.896607 1.95 116,025.85100,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.946970 NHIO Local 97.460000 9.25 549,669.00
53 Base 102.917727 9.77 580,450.28500,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

30.000 0.946970 NHIO Local 97.489960 55.50 3,300,748.50
51 Base 102.949365 58.61 3,485,589.303,000,000.000
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14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

22.000 0.946970 NHIO Local 97.515000 40.70 2,422,226.40
49 Base 102.975807 42.98 2,557,870.262,200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.946970 NHIO Local 97.470000 9.25 549,821.10
66 Base 102.928287 9.77 580,610.90500,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.946970 NHIO Local 97.435000 22.20 1,318,293.72
61 Base 102.891327 23.44 1,392,117.721,200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.946970 NHIO Local 97.500000 3.70 220,111.04
67 Base 102.959967 3.91 232,437.18200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.946970 NHIO Local 97.450000 11.10 659,420.34
63 Base 102.907167 11.72 696,347.66600,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.946970 NHIO Local 97.480000 3.70 219,989.28
65 Base 102.938847 3.91 232,308.61200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.946970 NHIO Local 97.455000 18.50 1,099,186.00
55 Base 102.912447 19.54 1,160,740.041,000,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.946970 NHIO Local 97.515000 5.55 330,303.60
54 Base 102.975807 5.86 348,800.49300,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.946970 NHIO Local 97.505000 9.25 550,353.70
46 Base 102.965247 9.77 581,173.32500,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.946970 NHIO Local 97.455000 5.55 329,755.80
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43 Base 102.912447 5.86 348,222.01300,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.946970 NHIO Local 97.520000 11.10 660,698.64
39 Base 102.981087 11.72 697,697.54600,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.946970 NHIO Local 97.505000 7.40 440,282.96
45 Base 102.965247 7.81 464,938.66400,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.946970 NHIO Local 97.435000 3.70 219,715.62
48 Base 102.891327 3.91 232,019.62200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.946970 NHIO Local 97.440000 12.95 769,111.00
52 Base 102.896607 13.68 812,180.96700,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.946970 NHIO Local 97.460000 3.70 219,867.60
44 Base 102.917727 3.91 232,180.11200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

17.000 0.946970 NHIO Local 97.450000 31.45 1,868,357.63
58 Base 102.907167 33.21 1,972,985.031,700,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

11.000 0.946970 NHIO Local 97.430000 20.35 1,208,268.82
38 Base 102.886047 21.49 1,275,931.471,100,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.946970 NHIO Local 97.510000 12.95 770,601.79
57 Base 102.970527 13.68 813,755.23700,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.946970 NHIO Local 97.485000 7.40 440,039.40
62 Base 102.944127 7.81 464,681.46400,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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3.000 0.946970 NHIO Local 97.475000 5.55 329,938.29
68 Base 102.933567 5.86 348,414.72300,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.946970 NHIO Local 97.445000 18.50 1,098,882.00
60 Base 102.901887 19.54 1,160,419.021,000,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

26.000 0.960569 NHIO Local 97.430000 48.10 2,855,908.12
314 Base 101.429465 50.07 2,973,142.092,600,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

21.000 0.960569 NHIO Local 97.420000 38.85 2,306,057.25
315 Base 101.419055 40.44 2,400,720.042,100,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.960569 NHIO Local 97.410000 14.80 878,255.04
316 Base 101.408644 15.41 914,307.08800,000.000

99Z827901 Total

253.000 Local 0.00 468.05 27,813,809.21
25,300,000.000 Base 0.00 492.74 29,281,071.64

AUSTRALIAN DOLLAR  Total

573.000

57,300,000.000

1,060.05

1,113.31

62,813,179.68

65,968,870.92

Local

Base

CANADIAN DOLLAR

99Z582860 10YR GOVT OF CANADA BOND FTRS SEP12 XMON 03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.012350 NHIO Local 138.560000 15.75 969,920.00
718 Base 136.869660 15.56 958,087.62700,000.000

17 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.014150 NHIO Local 139.760000 2.25 139,760.00
434 Base 137.809989 2.22 137,809.99100,000.000

17 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 1.014150 NHIO Local 139.740000 2.25 139,740.00
430 Base 137.790268 2.22 137,790.27100,000.000

17 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.014150 NHIO Local 139.720000 2.25 139,720.00
433 Base 137.770547 2.22 137,770.55100,000.000

99Z582860 Total

10.000 Local 0.00 22.50 1,389,140.00
1,000,000.000 Base 0.00 22.22 1,371,458.43

99Z893812 10YR GOVT OF CANADA BOND FTRS DEC12 XMON 04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.986250 NHIO Local 136.680000 2.05 136,680.00
64 Base 138.585551 2.08 138,585.55100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.986250 NHIO Local 136.550000 4.10 273,100.00
58 Base 138.453739 4.16 276,907.48200,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.986250 NHIO Local 136.690000 2.05 136,690.00
62 Base 138.595691 2.08 138,595.69100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.986250 NHIO Local 136.560000 10.25 682,800.00
63 Base 138.463878 10.39 692,319.39500,000.000

99Z893812 Total

9.000 Local 0.00 18.45 1,229,270.00
900,000.000 Base 0.00 18.71 1,246,408.11

CANADIAN DOLLAR  Total

19.000

1,900,000.000

40.95

40.93

2,618,410.00

2,617,866.54

Local

Base

EURO CURRENCY

GERMANY
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99Z582852 GERMAN EURO BUXL FUTURES SEP12 XEUR 02 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.794660 NHIO Local 130.800000 1.00 130,800.00
638 Base 164.598696 1.26 164,598.70100,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.792393 NHIO Local 130.660000 7.00 914,620.00
713 Base 164.892926 8.83 1,154,250.48700,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.792393 NHIO Local 130.700000 2.00 261,400.00
711 Base 164.943406 2.52 329,886.81200,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.792393 NHIO Local 130.600000 2.00 261,200.00
705 Base 164.817206 2.52 329,634.41200,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.792393 NHIO Local 130.580000 2.00 261,160.00
714 Base 164.791966 2.52 329,583.93200,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.792393 NHIO Local 130.680000 7.00 914,760.00
712 Base 164.918166 8.83 1,154,427.16700,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.792393 NHIO Local 130.560000 1.00 130,560.00
707 Base 164.766726 1.26 164,766.73100,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.792393 NHIO Local 130.640000 1.00 130,640.00
710 Base 164.867686 1.26 164,867.69100,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814233 NHIO Local 133.440000 1.00 133,440.00
80 Base 163.884294 1.23 163,884.29100,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.814233 NHIO Local 133.260000 2.00 266,520.00
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83 Base 163.663227 2.46 327,326.45200,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814233 NHIO Local 133.420000 1.00 133,420.00
82 Base 163.859731 1.23 163,859.73100,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.816060 NHIO Local 135.040000 2.00 270,080.00
212 Base 165.478029 2.45 330,956.06200,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.816060 NHIO Local 135.100000 1.00 135,100.00
210 Base 165.551553 1.23 165,551.55100,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.819672 NHIO Local 136.880000 2.00 273,760.00
356 Base 166.993627 2.44 333,987.25200,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.819672 NHIO Local 136.920000 2.00 273,840.00
357 Base 167.042427 2.44 334,084.85200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.824131 NHIO Local 135.420000 2.00 270,840.00
16 Base 164.318537 2.43 328,637.07200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.824131 NHIO Local 135.160000 2.00 270,320.00
18 Base 164.003053 2.43 328,006.11200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.824131 NHIO Local 135.180000 1.00 135,180.00
19 Base 164.027321 1.21 164,027.32100,000.000

99Z582852 Total

39.000 Local 0.00 39.00 5,167,640.00
3,900,000.000 Base 0.00 48.55 6,432,336.59

99Z585970 GERMAN EURO BUND FUTURES SEP12 XEUR 11 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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5.000 0.816727 NHIO Local 144.180000 5.00 720,900.00
314 Base 176.533897 6.12 882,669.48500,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.816727 NHIO Local 144.210000 4.00 576,840.00
317 Base 176.570629 4.90 706,282.52400,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.816727 NHIO Local 144.040000 2.00 288,080.00
311 Base 176.362481 2.45 352,724.96200,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.816727 NHIO Local 144.060000 1.00 144,060.00
315 Base 176.386969 1.22 176,386.97100,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.816727 NHIO Local 144.130000 8.00 1,153,040.00
316 Base 176.472677 9.80 1,411,781.42800,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.816727 NHIO Local 144.200000 2.00 288,400.00
318 Base 176.558385 2.45 353,116.77200,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

18.000 0.816727 NHIO Local 144.150000 18.00 2,594,700.00
312 Base 176.497165 22.04 3,176,948.971,800,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.816727 NHIO Local 144.100000 8.00 1,152,800.00
313 Base 176.435945 9.80 1,411,487.56800,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.816727 NHIO Local 144.090000 0.00 864,540.00
309 Base 176.423701 0.00 1,058,542.21600,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.817528 NHIO Local 145.000000 2.00 290,000.00
396 Base 177.363956 2.45 354,727.91200,000.000
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18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.815594 NHIO Local 145.220000 3.00 435,660.00
480 Base 178.054277 3.68 534,162.83300,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.815594 NHIO Local 145.240000 1.00 145,240.00
483 Base 178.078799 1.23 178,078.80100,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.815594 NHIO Local 145.280000 4.00 581,120.00
481 Base 178.127843 4.90 712,511.37400,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.815594 NHIO Local 145.350000 6.00 872,100.00
486 Base 178.213670 7.36 1,069,282.02600,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.829119 NHIO Local 144.690000 2.00 289,380.00
714 Base 174.510535 2.41 349,021.07200,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.829119 NHIO Local 144.680000 5.00 723,400.00
712 Base 174.498474 6.03 872,492.37500,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.829119 NHIO Local 144.640000 1.00 144,640.00
713 Base 174.450230 1.21 174,450.23100,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.829119 NHIO Local 144.650000 4.00 578,600.00
715 Base 174.462291 4.82 697,849.16400,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.829119 NHIO Local 145.000000 12.00 1,740,000.00
716 Base 174.884426 14.47 2,098,613.111,200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.824131 NHIO Local 144.220000 8.00 1,153,760.00
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40 Base 174.996451 9.71 1,399,971.61800,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.824131 NHIO Local 144.260000 12.00 1,731,120.00
38 Base 175.044987 14.56 2,100,539.841,200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

13.000 0.824131 NHIO Local 144.350000 13.00 1,876,550.00
46 Base 175.154193 15.77 2,277,004.511,300,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.824131 NHIO Local 144.250000 6.00 865,500.00
43 Base 175.032853 7.28 1,050,197.12600,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.824131 NHIO Local 144.190000 2.00 288,380.00
42 Base 174.960049 2.43 349,920.10200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.824131 NHIO Local 144.200000 8.00 1,153,600.00
36 Base 174.972183 9.71 1,399,777.46800,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.824131 NHIO Local 144.240000 1.00 144,240.00
41 Base 175.020719 1.21 175,020.72100,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814233 NHIO Local 143.920000 1.00 143,920.00
99 Base 176.755302 1.23 176,755.30100,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

11.000 0.814233 NHIO Local 143.940000 11.00 1,583,340.00
98 Base 176.779865 13.51 1,944,578.521,100,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814233 NHIO Local 143.950000 1.00 143,950.00
100 Base 176.792147 1.23 176,792.15100,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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6.000 0.814233 NHIO Local 144.060000 6.00 864,360.00
101 Base 176.927243 7.37 1,061,563.46600,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.814233 NHIO Local 144.000000 3.00 432,000.00
102 Base 176.853554 3.68 530,560.66300,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.808571 NHIO Local 143.660000 12.00 1,723,920.00
189 Base 177.671472 14.84 2,132,057.671,200,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

13.000 0.808571 NHIO Local 143.650000 13.00 1,867,450.00
190 Base 177.659105 16.08 2,309,568.361,300,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.808571 NHIO Local 143.270000 2.00 286,540.00
195 Base 177.189140 2.47 354,378.28200,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.808571 NHIO Local 143.260000 5.00 716,300.00
193 Base 177.176772 6.18 885,883.86500,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.808571 NHIO Local 143.330000 3.00 429,990.00
191 Base 177.263345 3.71 531,790.03300,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.808571 NHIO Local 143.350000 2.00 286,700.00
192 Base 177.288080 2.47 354,576.16200,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.812051 NHIO Local 144.510000 1.00 144,510.00
295 Base 177.956803 1.23 177,956.80100,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

17.000 0.812051 NHIO Local 144.520000 17.00 2,456,840.00
293 Base 177.969118 20.93 3,025,475.001,700,000.000
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02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.823079 NHIO Local 143.670000 0.85 143,670.00
441 Base 174.551896 1.03 174,551.90100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.823079 NHIO Local 143.660000 3.40 574,640.00
437 Base 174.539746 4.13 698,158.99400,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.823079 NHIO Local 143.620000 2.55 430,860.00
439 Base 174.491148 3.10 523,473.45300,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.823079 NHIO Local 143.320000 1.70 286,640.00
444 Base 174.126663 2.07 348,253.33200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.823079 NHIO Local 143.380000 0.85 143,380.00
445 Base 174.199560 1.03 174,199.56100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.823079 NHIO Local 143.370000 0.85 143,370.00
450 Base 174.187411 1.03 174,187.41100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.823079 NHIO Local 143.330000 6.80 1,146,640.00
449 Base 174.138813 8.26 1,393,110.50800,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.823079 NHIO Local 143.800000 0.85 143,800.00
446 Base 174.709840 1.03 174,709.84100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.823079 NHIO Local 143.690000 0.85 143,690.00
451 Base 174.576195 1.03 174,576.19100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.823079 NHIO Local 143.760000 5.10 862,560.00
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452 Base 174.661242 6.20 1,047,967.45600,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.823079 NHIO Local 143.900000 3.40 575,600.00
443 Base 174.831335 4.13 699,325.34400,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.823079 NHIO Local 143.360000 2.55 430,080.00
459 Base 174.175261 3.10 522,525.78300,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.823079 NHIO Local 143.780000 3.40 575,120.00
455 Base 174.685541 4.13 698,742.16400,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.823079 NHIO Local 143.730000 2.55 431,190.00
457 Base 174.624793 3.10 523,874.38300,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.823079 NHIO Local 143.380000 1.70 286,760.00
460 Base 174.199560 2.07 348,399.12200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.823079 NHIO Local 143.450000 0.85 143,450.00
453 Base 174.284607 1.03 174,284.61100,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807168 NHIO Local 144.650000 0.85 144,650.00
525 Base 179.206807 1.05 179,206.81100,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.807168 NHIO Local 144.620000 3.40 578,480.00
521 Base 179.169640 4.21 716,678.56400,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.807168 NHIO Local 144.590000 1.70 289,180.00
522 Base 179.132473 2.11 358,264.95200,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 0.807168 NHIO Local 144.630000 0.85 144,630.00
524 Base 179.182029 1.05 179,182.03100,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.807168 NHIO Local 144.610000 3.40 578,440.00
523 Base 179.157251 4.21 716,629.00400,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.808767 NHIO Local 142.750000 1.70 285,500.00
655 Base 176.503245 2.10 353,006.49200,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.808767 NHIO Local 142.740000 0.85 142,740.00
656 Base 176.490881 1.05 176,490.88100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.808767 NHIO Local 142.760000 0.85 142,760.00
659 Base 176.515610 1.05 176,515.61100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.808767 NHIO Local 142.710000 0.85 142,710.00
654 Base 176.453787 1.05 176,453.79100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.808767 NHIO Local 142.730000 0.85 142,730.00
660 Base 176.478516 1.05 176,478.52100,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.814465 NHIO Local 142.830000 3.45 428,490.00
762 Base 175.366652 4.24 526,099.96300,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814465 NHIO Local 142.820000 1.15 142,820.00
765 Base 175.354374 1.41 175,354.37100,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.814465 NHIO Local 142.860000 3.45 428,580.00
766 Base 175.403486 4.24 526,210.46300,000.000
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09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.814465 NHIO Local 142.770000 3.40 571,080.00
772 Base 175.292984 4.17 701,171.93400,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.814465 NHIO Local 142.840000 5.75 714,200.00
764 Base 175.378930 7.06 876,894.65500,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.814465 NHIO Local 142.850000 4.25 714,250.00
763 Base 175.391208 5.22 876,956.04500,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814465 NHIO Local 142.740000 0.85 142,740.00
767 Base 175.256150 1.04 175,256.15100,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814465 NHIO Local 142.760000 0.85 142,760.00
770 Base 175.280706 1.04 175,280.71100,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814465 NHIO Local 142.730000 0.85 142,730.00
768 Base 175.243872 1.04 175,243.87100,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

13.000 0.814465 NHIO Local 142.750000 11.05 1,855,750.00
753 Base 175.268428 13.57 2,278,489.561,300,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.814465 NHIO Local 142.670000 2.55 428,010.00
759 Base 175.170204 3.13 525,510.61300,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.814465 NHIO Local 142.690000 1.70 285,380.00
755 Base 175.194760 2.09 350,389.52200,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814465 NHIO Local 142.560000 0.85 142,560.00
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757 Base 175.035146 1.04 175,035.15100,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.814465 NHIO Local 142.530000 1.70 285,060.00
754 Base 174.998312 2.09 349,996.62200,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814465 NHIO Local 142.570000 0.85 142,570.00
758 Base 175.047424 1.04 175,047.42100,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.814465 NHIO Local 142.700000 5.95 998,900.00
756 Base 175.207038 7.31 1,226,449.26700,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.814465 NHIO Local 143.000000 1.70 286,000.00
778 Base 175.575378 2.09 351,150.76200,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.814465 NHIO Local 143.040000 5.10 858,240.00
779 Base 175.624490 6.26 1,053,746.94600,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.814465 NHIO Local 142.980000 1.70 285,960.00
774 Base 175.550822 2.09 351,101.64200,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.814465 NHIO Local 143.010000 2.55 429,030.00
776 Base 175.587656 3.13 526,762.97300,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814465 NHIO Local 142.790000 0.85 142,790.00
785 Base 175.317540 1.04 175,317.54100,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.814465 NHIO Local 143.060000 5.95 1,001,420.00
786 Base 175.649046 7.31 1,229,543.32700,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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3.000 0.814465 NHIO Local 143.070000 2.55 429,210.00
784 Base 175.661324 3.13 526,983.97300,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814465 NHIO Local 142.850000 0.85 142,850.00
780 Base 175.391208 1.04 175,391.21100,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814465 NHIO Local 143.050000 0.85 143,050.00
781 Base 175.636768 1.04 175,636.77100,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.809323 NHIO Local 141.820000 5.10 850,920.00
176 Base 175.232880 6.30 1,051,397.28600,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.809323 NHIO Local 141.830000 4.25 709,150.00
175 Base 175.245236 5.25 876,226.18500,000.000

20 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.810176 NHIO Local 141.420000 0.85 141,420.00
216 Base 174.554665 1.05 174,554.66100,000.000

20 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.810176 NHIO Local 141.330000 1.70 282,660.00
218 Base 174.443578 2.10 348,887.16200,000.000

20 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.810176 NHIO Local 141.320000 0.85 141,320.00
217 Base 174.431235 1.05 174,431.23100,000.000

20 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.810176 NHIO Local 141.490000 0.85 141,490.00
219 Base 174.641066 1.05 174,641.07100,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

14.000 0.801860 NHIO Local 141.530000 11.90 1,981,420.00
280 Base 176.502133 14.84 2,471,029.861,400,000.000
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21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.801860 NHIO Local 141.390000 2.55 424,170.00
282 Base 176.327538 3.18 528,982.62300,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.801860 NHIO Local 141.500000 4.25 707,500.00
279 Base 176.464720 5.30 882,323.60500,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.801860 NHIO Local 141.430000 1.70 282,860.00
277 Base 176.377422 2.12 352,754.84200,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.801860 NHIO Local 141.510000 3.40 566,040.00
285 Base 176.477191 4.24 705,908.76400,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.801860 NHIO Local 141.410000 5.10 848,460.00
286 Base 176.352480 6.36 1,058,114.88600,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.801860 NHIO Local 141.520000 0.85 141,520.00
283 Base 176.489662 1.06 176,489.66100,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.801860 NHIO Local 142.170000 1.70 284,340.00
336 Base 177.300277 2.12 354,600.55200,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.801860 NHIO Local 142.120000 0.85 142,120.00
343 Base 177.237922 1.06 177,237.92100,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.801860 NHIO Local 142.180000 1.70 284,360.00
340 Base 177.312748 2.12 354,625.50200,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.801860 NHIO Local 142.100000 0.85 142,100.00
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345 Base 177.212980 1.06 177,212.98100,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.801860 NHIO Local 142.140000 1.70 284,280.00
337 Base 177.262864 2.12 354,525.73200,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.801860 NHIO Local 142.150000 3.40 568,600.00
339 Base 177.275335 4.24 709,101.34400,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.794755 NHIO Local 143.090000 8.50 1,430,900.00
396 Base 180.042906 10.70 1,800,429.061,000,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.797894 NHIO Local 143.760000 1.70 287,520.00
506 Base 180.174309 2.13 360,348.62200,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.797894 NHIO Local 143.700000 1.70 287,400.00
509 Base 180.099111 2.13 360,198.22200,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.797894 NHIO Local 143.740000 1.70 287,480.00
510 Base 180.149243 2.13 360,298.49200,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.797894 NHIO Local 143.710000 1.70 287,420.00
507 Base 180.111644 2.13 360,223.29200,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.797894 NHIO Local 143.730000 3.40 574,920.00
508 Base 180.136710 4.26 720,546.84400,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.797894 NHIO Local 143.990000 1.70 287,980.00
512 Base 180.462568 2.13 360,925.14200,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 0.797894 NHIO Local 143.910000 0.85 143,910.00
521 Base 180.362304 1.07 180,362.30100,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.797894 NHIO Local 143.830000 1.70 287,660.00
517 Base 180.262040 2.13 360,524.08200,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.797894 NHIO Local 143.900000 1.70 287,800.00
524 Base 180.349771 2.13 360,699.54200,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.797894 NHIO Local 143.920000 0.85 143,920.00
520 Base 180.374837 1.07 180,374.84100,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.795925 NHIO Local 143.940000 2.30 287,880.00
593 Base 180.846185 2.89 361,692.37200,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.795925 NHIO Local 143.900000 2.30 287,800.00
595 Base 180.795929 2.89 361,591.86200,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.795925 NHIO Local 143.930000 1.15 143,930.00
594 Base 180.833621 1.44 180,833.62100,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.795925 NHIO Local 143.920000 2.30 287,840.00
597 Base 180.821057 2.89 361,642.11200,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.795102 NHIO Local 143.690000 3.40 574,760.00
730 Base 180.718952 4.28 722,875.81400,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.795798 NHIO Local 143.450000 5.10 860,700.00
48 Base 180.259312 6.41 1,081,555.87600,000.000
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04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.795798 NHIO Local 143.430000 4.25 717,150.00
49 Base 180.234180 5.34 901,170.90500,000.000

99Z585970 Total

478.000 Local 0.00 439.15 68,605,870.00
47,800,000.000 Base 0.00 539.97 84,379,104.17

99Z588040 GERMAN EURO BOBL FUTURES SEP12 XEUR 03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

30.000 0.792393 NHIO Local 126.300000 30.00 3,789,000.00
715 Base 159.390605 37.86 4,781,718.163,000,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

19.000 0.792393 NHIO Local 126.290000 19.00 2,399,510.00
716 Base 159.377985 23.98 3,028,181.721,900,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.813140 NHIO Local 127.620000 10.00 1,276,200.00
153 Base 156.947143 12.30 1,569,471.431,000,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.813140 NHIO Local 127.610000 3.00 382,830.00
156 Base 156.934845 3.69 470,804.54300,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.813140 NHIO Local 127.600000 5.00 638,000.00
157 Base 156.922547 6.15 784,612.74500,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

13.000 0.813140 NHIO Local 127.630000 13.00 1,659,190.00
148 Base 156.959441 15.99 2,040,472.741,300,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

20.000 0.813140 NHIO Local 127.640000 20.00 2,552,800.00
154 Base 156.971739 24.60 3,139,434.782,000,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.813140 NHIO Local 127.650000 4.00 510,600.00
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151 Base 156.984037 4.92 627,936.15400,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.819672 NHIO Local 127.750000 3.00 383,250.00
366 Base 155.855025 3.66 467,565.07300,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.819672 NHIO Local 127.760000 4.00 511,040.00
370 Base 155.867225 4.88 623,468.90400,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.819672 NHIO Local 127.770000 12.00 1,533,240.00
368 Base 155.879425 14.64 1,870,553.101,200,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.815594 NHIO Local 127.940000 1.00 127,940.00
482 Base 156.867265 1.23 156,867.26100,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.815860 NHIO Local 127.940000 1.00 127,940.00
543 Base 156.816120 1.23 156,816.12100,000.000

99Z588040 Total

125.000 Local 0.00 125.00 15,891,540.00
12,500,000.000 Base 0.00 155.13 19,717,902.71

99Z709570 GERMAN EURO BUND FUTURES DEC12 XEUR 04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

197.000 0.795798 NHIO Local 141.680000 226.55 27,910,960.00
26 Base 178.035130 284.68 35,072,920.5219,700,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.793493 NHIO Local 141.410000 2.55 424,230.00
123 Base 178.212032 3.21 534,636.10300,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.793493 NHIO Local 141.340000 1.70 282,680.00
124 Base 178.123815 2.14 356,247.63200,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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9.000 0.793493 NHIO Local 141.350000 7.65 1,272,150.00
118 Base 178.136417 9.64 1,603,227.75900,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.791891 NHIO Local 140.430000 0.85 140,430.00
209 Base 177.335012 1.07 177,335.01100,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.791891 NHIO Local 140.480000 1.70 280,960.00
206 Base 177.398152 2.15 354,796.30200,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.791891 NHIO Local 140.420000 0.85 140,420.00
207 Base 177.322384 1.07 177,322.38100,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.791891 NHIO Local 140.420000 0.85 140,420.00
202 Base 177.322384 1.07 177,322.38100,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.791891 NHIO Local 140.410000 2.55 421,230.00
200 Base 177.309756 3.22 531,929.27300,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.791891 NHIO Local 140.470000 1.70 280,940.00
203 Base 177.385524 2.15 354,771.05200,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.791891 NHIO Local 140.490000 2.55 421,470.00
210 Base 177.410780 3.22 532,232.34300,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.791891 NHIO Local 140.520000 4.25 702,600.00
217 Base 177.448664 5.37 887,243.32500,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.791891 NHIO Local 140.530000 5.10 843,180.00
211 Base 177.461292 6.44 1,064,767.75600,000.000
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06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.791891 NHIO Local 140.510000 5.10 843,060.00
214 Base 177.436036 6.44 1,064,616.22600,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.791891 NHIO Local 140.420000 0.85 140,420.00
215 Base 177.322384 1.07 177,322.38100,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.781586 NHIO Local 139.970000 4.25 699,850.00
289 Base 179.084579 5.44 895,422.90500,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.781586 NHIO Local 139.930000 0.85 139,930.00
298 Base 179.033401 1.09 179,033.40100,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.781586 NHIO Local 139.910000 1.70 279,820.00
294 Base 179.007812 2.18 358,015.62200,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.781586 NHIO Local 139.940000 1.70 279,880.00
295 Base 179.046196 2.18 358,092.39200,000.000

10 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.781586 NHIO Local 140.360000 0.85 140,360.00
334 Base 179.583565 1.09 179,583.56100,000.000

10 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.781586 NHIO Local 140.340000 1.70 280,680.00
331 Base 179.557976 2.18 359,115.95200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 140.100000 0.85 140,100.00
511 Base 180.630854 1.10 180,630.85100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.775615 NHIO Local 140.110000 3.40 560,440.00
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512 Base 180.643747 4.38 722,574.99400,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 139.550000 0.85 139,550.00
514 Base 179.921740 1.10 179,921.74100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.775615 NHIO Local 139.500000 6.80 1,116,000.00
515 Base 179.857275 8.77 1,438,858.20800,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.775615 NHIO Local 139.470000 1.70 278,940.00
518 Base 179.818596 2.19 359,637.19200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 139.560000 0.85 139,560.00
520 Base 179.934633 1.10 179,934.63100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.775615 NHIO Local 139.520000 1.70 279,040.00
532 Base 179.883061 2.19 359,766.12200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 139.570000 0.85 139,570.00
529 Base 179.947526 1.10 179,947.53100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.775615 NHIO Local 139.480000 1.70 278,960.00
528 Base 179.831489 2.19 359,662.98200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.775615 NHIO Local 139.630000 4.25 698,150.00
521 Base 180.024883 5.48 900,124.42500,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 139.600000 0.85 139,600.00
531 Base 179.986204 1.10 179,986.20100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 0.775615 NHIO Local 139.590000 0.85 139,590.00
530 Base 179.973312 1.10 179,973.31100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.774503 NHIO Local 139.830000 0.85 139,830.00
680 Base 180.541586 1.10 180,541.59100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.774503 NHIO Local 139.790000 2.55 419,370.00
681 Base 180.489940 3.29 541,469.82300,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.774503 NHIO Local 139.840000 1.70 279,680.00
679 Base 180.554498 2.19 361,109.00200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.774503 NHIO Local 139.810000 2.55 419,430.00
677 Base 180.515763 3.29 541,547.29300,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.774503 NHIO Local 139.820000 2.55 419,460.00
683 Base 180.528675 3.29 541,586.02300,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761006 NHIO Local 139.550000 0.85 139,550.00
795 Base 183.375690 1.12 183,375.69100,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.761006 NHIO Local 139.470000 4.25 697,350.00
794 Base 183.270566 5.58 916,352.83500,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.761006 NHIO Local 139.100000 2.55 417,300.00
796 Base 182.784367 3.35 548,353.10300,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.761006 NHIO Local 139.030000 2.55 417,090.00
798 Base 182.692384 3.35 548,077.15300,000.000
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14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.761006 NHIO Local 139.040000 2.55 417,120.00
797 Base 182.705524 3.35 548,116.57300,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.761006 NHIO Local 139.050000 2.55 417,150.00
1 Base 182.718665 3.35 548,155.99300,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761934 NHIO Local 138.960000 0.85 138,960.00
120 Base 182.378001 1.12 182,378.00100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761934 NHIO Local 138.970000 0.85 138,970.00
121 Base 182.391126 1.12 182,391.13100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.761934 NHIO Local 138.990000 1.70 277,980.00
119 Base 182.417375 2.23 364,834.75200,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761934 NHIO Local 139.010000 0.85 139,010.00
117 Base 182.443624 1.12 182,443.62100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.761934 NHIO Local 138.930000 1.70 277,860.00
118 Base 182.338628 2.23 364,677.26200,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

14.000 0.769764 NHIO Local 140.081590 11.90 1,961,142.26
348 Base 181.979919 15.46 2,547,718.861,400,000.000

25 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.772499 NHIO Local 140.670000 5.10 844,020.00
478 Base 182.097323 6.60 1,092,583.94600,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.777968 NHIO Local 140.960000 2.55 422,880.00
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573 Base 181.189972 3.28 543,569.92300,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.777968 NHIO Local 140.980000 8.50 1,409,800.00
575 Base 181.215680 10.93 1,812,156.801,000,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.777968 NHIO Local 140.960000 1.70 281,920.00
572 Base 181.189972 2.19 362,379.94200,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.777968 NHIO Local 140.950000 8.50 1,409,500.00
574 Base 181.177118 10.93 1,811,771.181,000,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.777968 NHIO Local 140.810000 1.70 281,620.00
577 Base 180.997162 2.19 361,994.32200,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.777968 NHIO Local 140.820000 2.55 422,460.00
576 Base 181.010016 3.28 543,030.05300,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.777968 NHIO Local 141.180000 1.70 282,360.00
582 Base 181.472760 2.19 362,945.52200,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.777968 NHIO Local 141.230000 1.70 282,460.00
578 Base 181.537030 2.19 363,074.06200,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.777968 NHIO Local 141.190000 3.40 564,760.00
580 Base 181.485614 4.37 725,942.46400,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.777968 NHIO Local 141.170000 4.25 705,850.00
585 Base 181.459906 5.46 907,299.53500,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

Prepared by State StreetPage 726



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Cost

Lot Notional Par

3.000 0.777786 NHIO Local 141.760000 2.55 425,280.00
690 Base 182.260930 3.28 546,782.79300,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.777786 NHIO Local 141.750000 2.55 425,250.00
689 Base 182.248073 3.28 546,744.22300,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.777786 NHIO Local 141.730000 2.55 425,190.00
696 Base 182.222359 3.28 546,667.08300,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.777786 NHIO Local 141.720000 2.55 425,160.00
691 Base 182.209502 3.28 546,628.51300,000.000

99Z709570 Total

396.000 Local 0.00 395.70 55,840,932.26
39,600,000.000 Base 0.00 502.17 70,973,671.37

99Z730535 GERMAN EURO SCHATZ FUTURES DEC12 XEUR 07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.781586 NHIO Local 110.625000 1.70 221,250.00
299 Base 141.539127 2.18 283,078.25200,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.781586 NHIO Local 110.645000 4.25 553,225.00
290 Base 141.564716 5.44 707,823.58500,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.781586 NHIO Local 110.640000 1.70 221,280.00
296 Base 141.558319 2.18 283,116.64200,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.781586 NHIO Local 110.620000 2.55 331,860.00
300 Base 141.532730 3.26 424,598.19300,000.000

99Z730535 Total

12.000 Local 0.00 10.20 1,327,615.00
1,200,000.000 Base 0.00 13.06 1,698,616.66
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99Z836050 GERMAN EURO BUXL FUTURES DEC12 XEUR 04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.795798 NHIO Local 134.840000 2.30 269,680.00
59 Base 169.439984 2.89 338,879.97200,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.795798 NHIO Local 134.820000 1.15 134,820.00
60 Base 169.414852 1.45 169,414.85100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.795798 NHIO Local 134.480000 7.65 1,210,320.00
61 Base 168.987607 9.61 1,520,888.47900,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.775615 NHIO Local 128.340000 1.70 256,680.00
588 Base 165.468693 2.19 330,937.39200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 128.240000 0.85 128,240.00
589 Base 165.339763 1.10 165,339.76100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 128.300000 0.85 128,300.00
590 Base 165.417121 1.10 165,417.12100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.775615 NHIO Local 128.260000 1.70 256,520.00
591 Base 165.365549 2.19 330,731.10200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 127.780000 0.00 127,780.00
587 Base 164.746685 0.00 164,746.68100,000.000

99Z836050 Total

19.000 Local 0.00 16.20 2,512,340.00
1,900,000.000 Base 0.00 20.53 3,186,355.34
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GERMANY Total
1,069.000

106,900,000.000 1,279.41

1,025.25 149,345,937.26

186,387,986.84

Local

Base

EURO CURRENCY  Total

1,069.000

106,900,000.000

1,025.25

1,279.41

149,345,937.26

186,387,986.84

Local

Base

JAPANESE YEN

99Z889455 10YR JGB MINI FUTURES SGX DEC12 XSES 19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 78.410000 NHIO Local 143.587333 2,160.00 86,152,400.00
271 Base 1.831238 27.55 1,098,742.5160,000,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 78.410000 NHIO Local 143.644000 0.00 43,093,200.00
267 Base 1.831960 0.00 549,588.0630,000,000.000

99Z889455 Total

9.000 Local 0.00 2,160.00 129,245,600.00
90,000,000.000 Base 0.00 27.55 1,648,330.57

JAPANESE YEN  Total

9.000

90,000,000.000

2,160.00

27.55

129,245,600.00

1,648,330.57

Local

Base

POUND STERLING

99Z730543 UK LONG GILT BOND FUTURES DEC12 XLIF 04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.629386 NHIO Local 120.860000 1.60 241,720.00
70 Base 192.028421 2.54 384,056.84200,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.629386 NHIO Local 120.940000 1.60 241,880.00
68 Base 192.155529 2.54 384,311.06200,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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5.000 0.629386 NHIO Local 120.910000 4.00 604,550.00
66 Base 192.107864 6.36 960,539.32500,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

16.000 0.629386 NHIO Local 120.970000 12.80 1,935,520.00
74 Base 192.203195 20.34 3,075,251.121,600,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.629386 NHIO Local 121.030000 1.60 242,060.00
73 Base 192.298526 2.54 384,597.05200,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.629386 NHIO Local 120.920000 3.20 483,680.00
72 Base 192.123752 5.08 768,495.01400,000.000

99Z730543 Total

31.000 Local 0.00 24.80 3,749,410.00
3,100,000.000 Base 0.00 39.40 5,957,250.40

POUND STERLING  Total

31.000

3,100,000.000

24.80

39.40

3,749,410.00

5,957,250.40

Local

Base

US DOLLAR

99Z347652 S+P 500 E MINI INDEX FUTURES SEP12 XIOM 05 Jul 2012 CITIGROUPGLOBAL MARKETS INC

23.000 1.000000 NHEM Local 1,364.750000 51.75 1,569,462.50
410 Base 1,364.750000 51.75 1,569,462.501,150.000

06 Jul 2012 CITIGROUPGLOBAL MARKETS INC

23.000 1.000000 NHEM Local 1,346.250000 51.75 1,548,187.50
415 Base 1,346.250000 51.75 1,548,187.501,150.000

11 Jul 2012 CITIGROUPGLOBAL MARKETS INC

14.000 1.000000 NHEM Local 1,331.250000 31.50 931,875.00
427 Base 1,331.250000 31.50 931,875.00700.000

17 Jul 2012 CITIGROUPGLOBAL MARKETS INC
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7.000 1.000000 NHEM Local 1,358.250000 15.75 475,387.50
443 Base 1,358.250000 15.75 475,387.50350.000

19 Jul 2012 CITIGROUPGLOBAL MARKETS INC

107.000 1.000000 NHEM Local 1,371.250000 240.75 7,336,187.50
451 Base 1,371.250000 240.75 7,336,187.505,350.000

24 Jul 2012 CITIGROUPGLOBAL MARKETS INC

21.000 1.000000 NHEM Local 1,327.500000 47.25 1,393,875.00
463 Base 1,327.500000 47.25 1,393,875.001,050.000

26 Jul 2012 CITIGROUPGLOBAL MARKETS INC

6.000 1.000000 NHEM Local 1,356.750000 13.50 407,025.00
471 Base 1,356.750000 13.50 407,025.00300.000

27 Jul 2012 CITIGROUPGLOBAL MARKETS INC

34.000 1.000000 NHEM Local 1,380.250000 76.50 2,346,425.00
475 Base 1,380.250000 76.50 2,346,425.001,700.000

30 Jul 2012 CITIGROUPGLOBAL MARKETS INC

28.000 1.000000 NHEM Local 1,379.250000 63.00 1,930,950.00
479 Base 1,379.250000 63.00 1,930,950.001,400.000

31 Jul 2012 CITIGROUPGLOBAL MARKETS INC

32.000 1.000000 NHEM Local 1,377.250000 72.00 2,203,600.00
483 Base 1,377.250000 72.00 2,203,600.001,600.000

01 Aug 2012 CITIGROUPGLOBAL MARKETS INC

21.000 1.000000 NHEM Local 1,373.500000 47.25 1,442,175.00
487 Base 1,373.500000 47.25 1,442,175.001,050.000

02 Aug 2012 CITIGROUPGLOBAL MARKETS INC

71.000 1.000000 NHEM Local 1,355.000000 159.75 4,810,250.00
491 Base 1,355.000000 159.75 4,810,250.003,550.000

09 Aug 2012 CITIGROUPGLOBAL MARKETS INC

27.000 1.000000 NHEM Local 1,400.000000 60.75 1,890,000.00
511 Base 1,400.000000 60.75 1,890,000.001,350.000
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10 Aug 2012 CITIGROUPGLOBAL MARKETS INC

19.000 1.000000 NHEM Local 1,399.750000 42.75 1,329,762.50
513 Base 1,399.750000 42.75 1,329,762.50950.000

13 Aug 2012 CITIGROUPGLOBAL MARKETS INC

12.000 1.000000 NHEM Local 1,400.000000 27.00 840,000.00
517 Base 1,400.000000 27.00 840,000.00600.000

14 Aug 2012 CITIGROUPGLOBAL MARKETS INC

23.000 1.000000 NHEM Local 1,403.500000 51.75 1,614,025.00
521 Base 1,403.500000 51.75 1,614,025.001,150.000

22 Aug 2012 CITIGROUPGLOBAL MARKETS INC

9.000 1.000000 NHEM Local 1,412.500000 20.25 635,625.00
545 Base 1,412.500000 20.25 635,625.00450.000

27 Aug 2012 CITIGROUPGLOBAL MARKETS INC

4.000 1.000000 NHEM Local 1,408.500000 9.00 281,700.00
555 Base 1,408.500000 9.00 281,700.00200.000

30 Aug 2012 CITIGROUPGLOBAL MARKETS INC

12.000 1.000000 NHEM Local 1,399.500000 27.00 839,700.00
567 Base 1,399.500000 27.00 839,700.00600.000

31 Aug 2012 CITIGROUPGLOBAL MARKETS INC

11.000 1.000000 NHEM Local 1,404.500000 24.75 772,475.00
571 Base 1,404.500000 24.75 772,475.00550.000

05 Sep 2012 CITIGROUPGLOBAL MARKETS INC

15.000 1.000000 NHEM Local 1,403.750000 33.75 1,052,812.50
580 Base 1,403.750000 33.75 1,052,812.50750.000

06 Sep 2012 CITIGROUPGLOBAL MARKETS INC

24.000 1.000000 NHEM Local 1,429.250000 54.00 1,715,100.00
584 Base 1,429.250000 54.00 1,715,100.001,200.000

10 Sep 2012 CITIGROUPGLOBAL MARKETS INC

28.000 1.000000 NHEM Local 1,434.750000 63.00 2,008,650.00
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592 Base 1,434.750000 63.00 2,008,650.001,400.000

11 Sep 2012 CITIGROUPGLOBAL MARKETS INC

17.000 1.000000 NHEM Local 1,433.750000 38.25 1,218,687.50
596 Base 1,433.750000 38.25 1,218,687.50850.000

99Z347652 Total

588.000 Local 0.00 1,323.00 40,593,937.50
29,400.000 Base 0.00 1,323.00 40,593,937.50

99Z475651 5YR US TREASURY NOTE FUTURES DEC12 XCBT 28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 124.156250 16.45 869,093.75
621 Base 124.156250 16.45 869,093.75700,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

38.000 1.000000 NHIO Local 124.164063 0.00 4,718,234.39
619 Base 124.164063 0.00 4,718,234.393,800,000.000

10 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 124.437500 2.07 124,437.50
333 Base 124.437500 2.07 124,437.50100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 124.164063 18.63 1,117,476.57
126 Base 124.164063 18.63 1,117,476.57900,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 124.148438 26.91 1,613,929.69
122 Base 124.148438 26.91 1,613,929.691,300,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 124.156250 18.63 1,117,406.25
125 Base 124.156250 18.63 1,117,406.25900,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 124.370202 33.12 1,989,923.23
300 Base 124.370202 33.12 1,989,923.231,600,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOSCANCEL
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-16.000 1.000000 NHIO Local 124.370202 -33.12 -1,989,923.23
300 Base 124.370202 -33.12 -1,989,923.23-1,600,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 124.370219 33.12 1,989,923.50
341 Base 124.370219 33.12 1,989,923.501,600,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 124.370219 33.12 1,989,923.50
338 Base 124.370219 33.12 1,989,923.501,600,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-16.000 1.000000 NHIO Local 124.370219 -33.12 -1,989,923.50
338 Base 124.370219 -33.12 -1,989,923.50-1,600,000.000

99Z475651 Total

93.000 Local 0.00 115.81 11,550,501.65
9,300,000.000 Base 0.00 115.81 11,550,501.65

99Z508964 S+P 500 E MINI INDEX FUTURES DEC12 XIOM 13 Sep 2012 CITIGROUPGLOBAL MARKETS INC

1,420.000 1.000000 NHEM Local 1,432.600000 3,195.00 101,714,600.00
606 Base 1,432.600000 3,195.00 101,714,600.0071,000.000

14 Sep 2012 CITIGROUPGLOBAL MARKETS INC

17.000 1.000000 NHEM Local 1,459.250000 38.25 1,240,362.50
610 Base 1,459.250000 38.25 1,240,362.50850.000

18 Sep 2012 CITIGROUPGLOBAL MARKETS INC

11.000 1.000000 NHEM Local 1,451.250000 24.75 798,187.50
618 Base 1,451.250000 24.75 798,187.50550.000

19 Sep 2012 CITIGROUPGLOBAL MARKETS INC

11.000 1.000000 NHEM Local 1,458.250000 24.75 802,037.50
622 Base 1,458.250000 24.75 802,037.50550.000

26 Sep 2012 CITIGROUPGLOBAL MARKETS INC

2.000 1.000000 NHEM Local 1,430.750000 4.50 143,075.00
642 Base 1,430.750000 4.50 143,075.00100.000

Prepared by State StreetPage 734



Purchase Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Cost

Lot Notional Par

28 Sep 2012 CITIGROUPGLOBAL MARKETS INC

8.000 1.000000 NHEM Local 1,435.750000 18.00 574,300.00
648 Base 1,435.750000 18.00 574,300.00400.000

99Z508964 Total

1,469.000 Local 0.00 3,305.25 105,272,562.50
73,450.000 Base 0.00 3,305.25 105,272,562.50

99Z588073 5YR US TREASURY NOTE FUTURES SEP12 XCBT 21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 123.906250 24.84 1,486,875.00
305 Base 123.906250 24.84 1,486,875.001,200,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

19.000 1.000000 NHIO Local 123.921875 0.00 2,354,515.63
301 Base 123.921875 0.00 2,354,515.631,900,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 124.046875 2.07 124,046.88
333 Base 124.046875 2.07 124,046.88100,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 124.406250 18.63 1,119,656.25
399 Base 124.406250 18.63 1,119,656.25900,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 124.429688 14.49 871,007.82
401 Base 124.429688 14.49 871,007.82700,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 124.507813 2.35 124,507.81
589 Base 124.507813 2.35 124,507.81100,000.000

99Z588073 Total

49.000 Local 0.00 62.38 6,080,609.39
4,900,000.000 Base 0.00 62.38 6,080,609.39

99Z592216 2YR US TREASURY NOTE FUTURES SEP12 XCBT 10 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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20.000 1.000000 NHIO Local 110.195313 43.00 4,407,812.52
219 Base 110.195313 43.00 4,407,812.524,000,000.000

99Z592232 10YR US TREASURY NOTE FUTURES SEP12 XCBT 02 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 133.515625 2.15 133,515.63
636 Base 133.515625 2.15 133,515.63100,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

17.000 1.000000 NHIO Local 133.906250 36.55 2,276,406.25
696 Base 133.906250 36.55 2,276,406.251,700,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

52.000 1.000000 NHIO Local 133.890625 111.80 6,962,312.50
695 Base 133.890625 111.80 6,962,312.505,200,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.937500 10.75 669,687.50
10 Base 133.937500 10.75 669,687.50500,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.890625 10.75 669,453.13
9 Base 133.890625 10.75 669,453.13500,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 133.984375 2.15 133,984.38
7 Base 133.984375 2.15 133,984.38100,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.906250 19.35 1,205,156.25
12 Base 133.906250 19.35 1,205,156.25900,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 133.984375 2.15 133,984.38
8 Base 133.984375 2.15 133,984.38100,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 134.015625 21.50 1,340,156.25
14 Base 134.015625 21.50 1,340,156.251,000,000.000
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06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 134.343750 21.50 1,343,437.50
76 Base 134.343750 21.50 1,343,437.501,000,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 134.546875 34.40 2,152,750.00
213 Base 134.546875 34.40 2,152,750.001,600,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

24.000 1.000000 NHIO Local 134.531250 51.60 3,228,750.00
216 Base 134.531250 51.60 3,228,750.002,400,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 134.625000 12.90 807,750.00
395 Base 134.625000 12.90 807,750.00600,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 134.437500 12.90 806,625.00
399 Base 134.437500 12.90 806,625.00600,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 134.421875 27.95 1,747,484.38
397 Base 134.421875 27.95 1,747,484.381,300,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 134.468750 2.15 134,468.75
398 Base 134.468750 2.15 134,468.75100,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 134.500000 19.35 1,210,500.00
400 Base 134.500000 19.35 1,210,500.00900,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 134.515625 2.15 134,515.63
403 Base 134.515625 2.15 134,515.63100,000.000

17 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 134.687500 21.50 1,346,875.00
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435 Base 134.687500 21.50 1,346,875.001,000,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 134.625000 12.90 807,750.00
559 Base 134.625000 12.90 807,750.00600,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 134.609375 12.90 807,656.25
561 Base 134.609375 12.90 807,656.25600,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 134.671875 23.65 1,481,390.63
562 Base 134.671875 23.65 1,481,390.631,100,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 134.640625 6.45 403,921.88
560 Base 134.640625 6.45 403,921.88300,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 134.546875 21.50 1,345,468.75
563 Base 134.546875 21.50 1,345,468.751,000,000.000

99Z592232 Total

233.000 Local 0.00 500.95 31,284,000.04
23,300,000.000 Base 0.00 500.95 31,284,000.04

99Z592240 30YR US TREASURY BOND FUTURES SEP12 XCBT 02 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 149.125000 21.50 1,491,250.00
633 Base 149.125000 21.50 1,491,250.001,000,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.843750 2.15 148,843.75
794 Base 148.843750 2.15 148,843.75100,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 148.625000 4.30 297,250.00
799 Base 148.625000 4.30 297,250.00200,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 1.000000 NHIO Local 148.781250 4.30 297,562.50
3 Base 148.781250 4.30 297,562.50200,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 148.531250 4.30 297,062.50
796 Base 148.531250 4.30 297,062.50200,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 148.687500 6.45 446,062.50
2 Base 148.687500 6.45 446,062.50300,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 148.656250 6.45 445,968.75
4 Base 148.656250 6.45 445,968.75300,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 148.562500 4.30 297,125.00
795 Base 148.562500 4.30 297,125.00200,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 151.093750 21.50 1,510,937.50
276 Base 151.093750 21.50 1,510,937.501,000,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 151.343750 8.60 605,375.00
349 Base 151.343750 8.60 605,375.00400,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 151.187500 0.00 453,562.50
408 Base 151.187500 0.00 453,562.50300,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 151.281250 6.45 453,843.75
478 Base 151.281250 6.45 453,843.75300,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 151.312500 4.30 302,625.00
479 Base 151.312500 4.30 302,625.00200,000.000
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19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 151.031250 4.30 302,062.50
547 Base 151.031250 4.30 302,062.50200,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 151.000000 6.45 453,000.00
546 Base 151.000000 6.45 453,000.00300,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.968750 4.30 301,937.50
548 Base 150.968750 4.30 301,937.50200,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.125000 2.15 151,125.00
553 Base 151.125000 2.15 151,125.00100,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.906250 4.30 301,812.50
544 Base 150.906250 4.30 301,812.50200,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.687500 2.15 150,687.50
555 Base 150.687500 2.15 150,687.50100,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 145.687500 0.00 437,062.50
304 Base 145.687500 0.00 437,062.50300,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 147.906250 10.35 739,531.25
394 Base 147.906250 10.35 739,531.25500,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 148.750000 8.28 595,000.00
511 Base 148.750000 8.28 595,000.00400,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 148.687500 18.63 1,338,187.50
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513 Base 148.687500 18.63 1,338,187.50900,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.468750 2.07 148,468.75
515 Base 148.468750 2.07 148,468.75100,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 148.875000 12.42 893,250.00
518 Base 148.875000 12.42 893,250.00600,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 148.437500 6.21 445,312.50
519 Base 148.437500 6.21 445,312.50300,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 148.843750 4.14 297,687.50
522 Base 148.843750 4.14 297,687.50200,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 148.406250 4.14 296,812.50
516 Base 148.406250 4.14 296,812.50200,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 149.343750 2.35 149,343.75
601 Base 149.343750 2.35 149,343.75100,000.000

99Z592240 Total

94.000 Local 0.00 186.84 14,048,750.00
9,400,000.000 Base 0.00 186.84 14,048,750.00

99Z730220 30YR US TREASURY BOND FUTURES DEC12 XCBT 28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

34.000 1.000000 NHIO Local 150.218750 79.90 5,107,437.50
607 Base 150.218750 79.90 5,107,437.503,400,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 148.093750 8.28 592,375.00
747 Base 148.093750 8.28 592,375.00400,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 1.000000 NHIO Local 148.187500 0.00 296,375.00
741 Base 148.187500 0.00 296,375.00200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.093750 4.14 292,187.50
6 Base 146.093750 4.14 292,187.50200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 146.125000 16.56 1,169,000.00
5 Base 146.125000 16.56 1,169,000.00800,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.531250 2.07 146,531.25
272 Base 146.531250 2.07 146,531.25100,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 146.437500 14.49 1,025,062.50
273 Base 146.437500 14.49 1,025,062.50700,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.406250 0.00 146,406.25
266 Base 146.406250 0.00 146,406.25100,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 149.531250 14.49 1,046,718.75
579 Base 149.531250 14.49 1,046,718.75700,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 149.437500 2.07 149,437.50
584 Base 149.437500 2.07 149,437.50100,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.468750 4.14 298,937.50
581 Base 149.468750 4.14 298,937.50200,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 150.000000 6.21 450,000.00
700 Base 150.000000 6.21 450,000.00300,000.000
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28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 149.906250 2.07 149,906.25
697 Base 149.906250 2.07 149,906.25100,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 149.937500 6.21 449,812.50
695 Base 149.937500 6.21 449,812.50300,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 149.968750 8.28 599,875.00
698 Base 149.968750 8.28 599,875.00400,000.000

99Z730220 Total

80.000 Local 0.00 168.91 11,920,062.50
8,000,000.000 Base 0.00 168.91 11,920,062.50

99Z744999 ULTRA LONG US TREAS BOND FTRS DEC12 XCBT 17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 159.593750 2.07 159,593.75
130 Base 159.593750 2.07 159,593.75100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 159.687500 4.14 319,375.00
124 Base 159.687500 4.14 319,375.00200,000.000

99Z744999 Total

3.000 Local 0.00 6.21 478,968.75
300,000.000 Base 0.00 6.21 478,968.75

99Z836225 2YR US TREASURY NOTE FUTURES DEC12 XCBT 28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

17.000 1.000000 NHIO Local 110.226562 35.19 3,747,703.11
603 Base 110.226562 35.19 3,747,703.113,400,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 110.218750 2.07 220,437.50
599 Base 110.218750 2.07 220,437.50200,000.000
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99Z836225 Total

18.000 Local 0.00 37.26 3,968,140.61
3,600,000.000 Base 0.00 37.26 3,968,140.61

US DOLLAR  Total

2,647.000

62,902,850.000

5,749.61

5,749.61

229,605,345.46

229,605,345.46

Local

Base

FUTURE BUY TO OPEN  Total
4,348.000

322,102,850.000 8,250.21 492,185,650.73Base

FUTURE PURCHASE Total
6,796.000

839,452,850.000 13,057.18 854,974,077.87Base

Prepared by State StreetPage 744



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

CASH EQUIVALENTS
US DOLLAR

8611249L1 STATE STREET BANK + TRUST CO 0.169% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
SHORT TERM INVESTMENT FUND

28,924.550 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 28,924.55
Base 100.000000 0.00 0.00 0.00 28,924.55

86199E9B7 STATE STREET TR 0.210% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

16,279.520 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 16,279.52
Base 100.000000 0.00 0.00 0.00 16,279.52

86199E9B7 STATE STREET TR 0.209% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

2,301,303.920 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,301,303.92
Base 100.000000 0.00 0.00 0.00 2,301,303.92

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

123,738.030 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 123,738.03
Base 100.000000 0.00 0.00 0.00 123,738.03

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 02 Jul 2012 STATE STREET BANK AND TRUST USD/CSW02 Jul 2012
STIF FUND

39,269.490 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 39,269.49
Base 100.000000 0.00 0.00 0.00 39,269.49

86199E9B7 STATE STREET TR 0.218% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

90,037.930 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 90,037.93
Base 100.000000 0.00 0.00 0.00 90,037.93

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

21,221.070 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 21,221.07
Base 100.000000 0.00 0.00 0.00 21,221.07
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86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

2,014,804.160 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,014,804.16
Base 100.000000 0.00 0.00 0.00 2,014,804.16

86199E9B7 STATE STREET TR 0.210% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

793,097.320 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 793,097.32
Base 100.000000 0.00 0.00 0.00 793,097.32

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

807,333.960 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 807,333.96
Base 100.000000 0.00 0.00 0.00 807,333.96

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

7.410 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 7.41
Base 100.000000 0.00 0.00 0.00 7.41

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 03 Jul 2012 STATE STREET BANK AND TRUST USD/CSW03 Jul 2012
STIF FUND

534,429.450 1.000000 NHID Local 100.000000 0.00 0.00 0.00 534,429.45
Base 100.000000 0.00 0.00 0.00 534,429.45

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

1,028,624.750 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,028,624.75
Base 100.000000 0.00 0.00 0.00 1,028,624.75

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

199,466.190 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 199,466.19
Base 100.000000 0.00 0.00 0.00 199,466.19

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

14,182.030 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 14,182.03
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Base 100.000000 0.00 0.00 0.00 14,182.03

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

311,136.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 311,136.27
Base 100.000000 0.00 0.00 0.00 311,136.27

86199E9B7 STATE STREET TR 0.223% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

388,549.040 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 388,549.04
Base 100.000000 0.00 0.00 0.00 388,549.04

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

551,602.670 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 551,602.67
Base 100.000000 0.00 0.00 0.00 551,602.67

86199E9B7 STATE STREET TR 0.227% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

81,984.230 1.000000 NHID Local 100.000000 0.00 0.00 0.00 81,984.23
Base 100.000000 0.00 0.00 0.00 81,984.23

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 05 Jul 2012 STATE STREET BANK AND TRUST USD/CSW05 Jul 2012
STIF FUND

2,539,645.540 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 2,539,645.54
Base 100.000000 0.00 0.00 0.00 2,539,645.54

86199E9B7 STATE STREET TR 0.218% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

464,151.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 464,151.50
Base 100.000000 0.00 0.00 0.00 464,151.50

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

295,177.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 295,177.00
Base 100.000000 0.00 0.00 0.00 295,177.00

86199E9B7 STATE STREET TR 0.163% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND
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64,701.660 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 64,701.66
Base 100.000000 0.00 0.00 0.00 64,701.66

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

9,149.020 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 9,149.02
Base 100.000000 0.00 0.00 0.00 9,149.02

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

19,605.960 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 19,605.96
Base 100.000000 0.00 0.00 0.00 19,605.96

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

847,569.520 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 847,569.52
Base 100.000000 0.00 0.00 0.00 847,569.52

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

307,366.700 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 307,366.70
Base 100.000000 0.00 0.00 0.00 307,366.70

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 06 Jul 2012 STATE STREET BANK AND TRUST USD/CSW06 Jul 2012
STIF FUND

302,360.320 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 302,360.32
Base 100.000000 0.00 0.00 0.00 302,360.32

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

26,364.000 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 26,364.00
Base 100.000000 0.00 0.00 0.00 26,364.00

86199E9B7 STATE STREET TR 0.215% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

669,509.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 669,509.25
Base 100.000000 0.00 0.00 0.00 669,509.25

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
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STIF FUND
10,044.320 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 10,044.32

Base 100.000000 0.00 0.00 0.00 10,044.32

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

1,466,388.910 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 1,466,388.91
Base 100.000000 0.00 0.00 0.00 1,466,388.91

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

70,934.070 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 70,934.07
Base 100.000000 0.00 0.00 0.00 70,934.07

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Jul 2012 STATE STREET BANK AND TRUST USD/CSW09 Jul 2012
STIF FUND

11,284.030 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 11,284.03
Base 100.000000 0.00 0.00 0.00 11,284.03

31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

31,567.920 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 31,567.92
Base 100.000000 0.00 0.00 0.00 31,567.92

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

703,124.660 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 703,124.66
Base 100.000000 0.00 0.00 0.00 703,124.66

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

568,305.610 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 568,305.61
Base 100.000000 0.00 0.00 0.00 568,305.61

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

2,590,647.750 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 2,590,647.75
Base 100.000000 0.00 0.00 0.00 2,590,647.75
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86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

96,831.640 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 96,831.64
Base 100.000000 0.00 0.00 0.00 96,831.64

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

179,160.310 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 179,160.31
Base 100.000000 0.00 0.00 0.00 179,160.31

86199E9B7 STATE STREET TR 0.223% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

187,428.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 187,428.25
Base 100.000000 0.00 0.00 0.00 187,428.25

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

113,651.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 113,651.00
Base 100.000000 0.00 0.00 0.00 113,651.00

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 10 Jul 2012 STATE STREET BANK AND TRUST USD/CSW10 Jul 2012
STIF FUND

5,122,690.220 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 5,122,690.22
Base 100.000000 0.00 0.00 0.00 5,122,690.22

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

181,959.730 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 181,959.73
Base 100.000000 0.00 0.00 0.00 181,959.73

86199E9B7 STATE STREET TR 0.223% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

984,007.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 984,007.00
Base 100.000000 0.00 0.00 0.00 984,007.00

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

52,048.140 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 52,048.14
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Base 100.000000 0.00 0.00 0.00 52,048.14

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

7,067,622.890 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 7,067,622.89
Base 100.000000 0.00 0.00 0.00 7,067,622.89

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

361,411.440 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 361,411.44
Base 100.000000 0.00 0.00 0.00 361,411.44

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

943,539.720 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 943,539.72
Base 100.000000 0.00 0.00 0.00 943,539.72

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

39,778.540 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 39,778.54
Base 100.000000 0.00 0.00 0.00 39,778.54

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 11 Jul 2012 STATE STREET BANK AND TRUST USD/CSW11 Jul 2012
STIF FUND

33,565.160 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 33,565.16
Base 100.000000 0.00 0.00 0.00 33,565.16

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

967,083.190 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 967,083.19
Base 100.000000 0.00 0.00 0.00 967,083.19

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

42,244.070 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 42,244.07
Base 100.000000 0.00 0.00 0.00 42,244.07

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND
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1,732,003.160 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 1,732,003.16
Base 100.000000 0.00 0.00 0.00 1,732,003.16

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

204,455.030 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 204,455.03
Base 100.000000 0.00 0.00 0.00 204,455.03

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

46,954.680 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 46,954.68
Base 100.000000 0.00 0.00 0.00 46,954.68

86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

217,628.270 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 217,628.27
Base 100.000000 0.00 0.00 0.00 217,628.27

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

316,015.950 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 316,015.95
Base 100.000000 0.00 0.00 0.00 316,015.95

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

109,643.860 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 109,643.86
Base 100.000000 0.00 0.00 0.00 109,643.86

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

178,728.690 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 178,728.69
Base 100.000000 0.00 0.00 0.00 178,728.69

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

14,558.690 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 14,558.69
Base 100.000000 0.00 0.00 0.00 14,558.69

86199E9B7 STATE STREET TR 0.208% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
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STIF FUND
4,398,541.110 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 4,398,541.11

Base 100.000000 0.00 0.00 0.00 4,398,541.11

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 12 Jul 2012 STATE STREET BANK AND TRUST USD/CSW12 Jul 2012
STIF FUND

2,120,357.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,120,357.86
Base 100.000000 0.00 0.00 0.00 2,120,357.86

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

67,790.050 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 67,790.05
Base 100.000000 0.00 0.00 0.00 67,790.05

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

3,204,763.730 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 3,204,763.73
Base 100.000000 0.00 0.00 0.00 3,204,763.73

86199E9B7 STATE STREET TR 0.216% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

485,421.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 485,421.75
Base 100.000000 0.00 0.00 0.00 485,421.75

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

81,618.430 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 81,618.43
Base 100.000000 0.00 0.00 0.00 81,618.43

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

2,243,442.420 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 2,243,442.42
Base 100.000000 0.00 0.00 0.00 2,243,442.42

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

295,877.780 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 295,877.78
Base 100.000000 0.00 0.00 0.00 295,877.78
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86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

8,628.570 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 8,628.57
Base 100.000000 0.00 0.00 0.00 8,628.57

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 13 Jul 2012 STATE STREET BANK AND TRUST USD/CSW13 Jul 2012
STIF FUND

152,822.220 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 152,822.22
Base 100.000000 0.00 0.00 0.00 152,822.22

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

126,824.320 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 126,824.32
Base 100.000000 0.00 0.00 0.00 126,824.32

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

965,941.730 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 965,941.73
Base 100.000000 0.00 0.00 0.00 965,941.73

86199E9B7 STATE STREET TR 0.227% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

2,094,156.760 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,094,156.76
Base 100.000000 0.00 0.00 0.00 2,094,156.76

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND
39,573,590.630 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 39,573,590.63

Base 100.000000 0.00 0.00 0.00 39,573,590.63

86199E9B7 STATE STREET TR 0.156% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

55,491.770 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 55,491.77
Base 100.000000 0.00 0.00 0.00 55,491.77

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

72,897.790 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 72,897.79
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Base 100.000000 0.00 0.00 0.00 72,897.79

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

477,936.990 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 477,936.99
Base 100.000000 0.00 0.00 0.00 477,936.99

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

1,622,728.030 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,622,728.03
Base 100.000000 0.00 0.00 0.00 1,622,728.03

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 16 Jul 2012 STATE STREET BANK AND TRUST USD/CSW16 Jul 2012
STIF FUND

79,023.830 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 79,023.83
Base 100.000000 0.00 0.00 0.00 79,023.83

86199E9B7 STATE STREET TR 0.231% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

277,996.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 277,996.75
Base 100.000000 0.00 0.00 0.00 277,996.75

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

283,500.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 283,500.00
Base 100.000000 0.00 0.00 0.00 283,500.00

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

52,944.020 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 52,944.02
Base 100.000000 0.00 0.00 0.00 52,944.02

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

9,583.750 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 9,583.75
Base 100.000000 0.00 0.00 0.00 9,583.75

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND
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753,058.780 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 753,058.78
Base 100.000000 0.00 0.00 0.00 753,058.78

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

16,190.740 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 16,190.74
Base 100.000000 0.00 0.00 0.00 16,190.74

86199E9B7 STATE STREET TR 0.218% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

118,416.750 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 118,416.75
Base 100.000000 0.00 0.00 0.00 118,416.75

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

282,700.570 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 282,700.57
Base 100.000000 0.00 0.00 0.00 282,700.57

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 17 Jul 2012 STATE STREET BANK AND TRUST USD/CSW17 Jul 2012
STIF FUND

147,456.270 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 147,456.27
Base 100.000000 0.00 0.00 0.00 147,456.27

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

21,328.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 21,328.00
Base 100.000000 0.00 0.00 0.00 21,328.00

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

143,576.480 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 143,576.48
Base 100.000000 0.00 0.00 0.00 143,576.48

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

27,304.080 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 27,304.08
Base 100.000000 0.00 0.00 0.00 27,304.08

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
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STIF FUND
1,145,152.760 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,145,152.76

Base 100.000000 0.00 0.00 0.00 1,145,152.76

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

659,135.090 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 659,135.09
Base 100.000000 0.00 0.00 0.00 659,135.09

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

10,122.070 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 10,122.07
Base 100.000000 0.00 0.00 0.00 10,122.07

86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

1,527,129.730 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 1,527,129.73
Base 100.000000 0.00 0.00 0.00 1,527,129.73

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

66,544.740 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 66,544.74
Base 100.000000 0.00 0.00 0.00 66,544.74

86199E9B7 STATE STREET TR 0.218% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

783,199.970 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 783,199.97
Base 100.000000 0.00 0.00 0.00 783,199.97

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

405,902.520 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 405,902.52
Base 100.000000 0.00 0.00 0.00 405,902.52

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 18 Jul 2012 STATE STREET BANK AND TRUST USD/CSW18 Jul 2012
STIF FUND

17,278.610 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 17,278.61
Base 100.000000 0.00 0.00 0.00 17,278.61
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86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

122,419.840 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 122,419.84
Base 100.000000 0.00 0.00 0.00 122,419.84

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 19 Jul 2012 STATE STREET BANK AND TRUST USD/CSW19 Jul 2012
STIF FUND

2,711,838.470 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,711,838.47
Base 100.000000 0.00 0.00 0.00 2,711,838.47

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

76,411.450 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 76,411.45
Base 100.000000 0.00 0.00 0.00 76,411.45

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

9,206.440 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 9,206.44
Base 100.000000 0.00 0.00 0.00 9,206.44

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

41,851.450 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 41,851.45
Base 100.000000 0.00 0.00 0.00 41,851.45

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

222,978.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 222,978.00
Base 100.000000 0.00 0.00 0.00 222,978.00

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

453,930.360 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 453,930.36
Base 100.000000 0.00 0.00 0.00 453,930.36

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

1,475,625.010 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,475,625.01
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Base 100.000000 0.00 0.00 0.00 1,475,625.01

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 20 Jul 2012 STATE STREET BANK AND TRUST USD/CSW20 Jul 2012
STIF FUND

179,923.530 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 179,923.53
Base 100.000000 0.00 0.00 0.00 179,923.53

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

640,833.480 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 640,833.48
Base 100.000000 0.00 0.00 0.00 640,833.48

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

72,896.940 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 72,896.94
Base 100.000000 0.00 0.00 0.00 72,896.94

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

1,332,839.850 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 1,332,839.85
Base 100.000000 0.00 0.00 0.00 1,332,839.85

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

1,262,668.740 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 1,262,668.74
Base 100.000000 0.00 0.00 0.00 1,262,668.74

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

64,944.780 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 64,944.78
Base 100.000000 0.00 0.00 0.00 64,944.78

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

1,739,987.030 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,739,987.03
Base 100.000000 0.00 0.00 0.00 1,739,987.03

86199E9B7 STATE STREET TR 0.227% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND
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814,509.080 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 814,509.08
Base 100.000000 0.00 0.00 0.00 814,509.08

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

222,978.000 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 222,978.00
Base 100.000000 0.00 0.00 0.00 222,978.00

86199E9B7 STATE STREET TR 0.231% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

928,858.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 928,858.50
Base 100.000000 0.00 0.00 0.00 928,858.50

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

1,942,628.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,942,628.00
Base 100.000000 0.00 0.00 0.00 1,942,628.00

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

223,400.920 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 223,400.92
Base 100.000000 0.00 0.00 0.00 223,400.92

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

1,993,659.990 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 1,993,659.99
Base 100.000000 0.00 0.00 0.00 1,993,659.99

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 23 Jul 2012 STATE STREET BANK AND TRUST USD/CSW23 Jul 2012
STIF FUND

228,912.200 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 228,912.20
Base 100.000000 0.00 0.00 0.00 228,912.20

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

105,340.720 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 105,340.72
Base 100.000000 0.00 0.00 0.00 105,340.72

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
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STIF FUND
2,151,527.420 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,151,527.42

Base 100.000000 0.00 0.00 0.00 2,151,527.42

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

59,878.860 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 59,878.86
Base 100.000000 0.00 0.00 0.00 59,878.86

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

486,810.000 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 486,810.00
Base 100.000000 0.00 0.00 0.00 486,810.00

86199E9B7 STATE STREET TR 0.223% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

981,142.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 981,142.00
Base 100.000000 0.00 0.00 0.00 981,142.00

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

94,629.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 94,629.00
Base 100.000000 0.00 0.00 0.00 94,629.00

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

242,709.970 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 242,709.97
Base 100.000000 0.00 0.00 0.00 242,709.97

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

4,826,515.540 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 4,826,515.54
Base 100.000000 0.00 0.00 0.00 4,826,515.54

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 24 Jul 2012 STATE STREET BANK AND TRUST USD/CSW24 Jul 2012
STIF FUND

967,425.430 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 967,425.43
Base 100.000000 0.00 0.00 0.00 967,425.43
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86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

4,207.150 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 4,207.15
Base 100.000000 0.00 0.00 0.00 4,207.15

86199E9B7 STATE STREET TR 0.217% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

60,478.750 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 60,478.75
Base 100.000000 0.00 0.00 0.00 60,478.75

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

185,483.960 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 185,483.96
Base 100.000000 0.00 0.00 0.00 185,483.96

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

4,450,288.120 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 4,450,288.12
Base 100.000000 0.00 0.00 0.00 4,450,288.12

86199E9B7 STATE STREET TR 0.223% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

547,252.510 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 547,252.51
Base 100.000000 0.00 0.00 0.00 547,252.51

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

52,450.000 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 52,450.00
Base 100.000000 0.00 0.00 0.00 52,450.00

86199E9B7 STATE STREET TR 0.228% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

933,727.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 933,727.25
Base 100.000000 0.00 0.00 0.00 933,727.25

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

204,011.990 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 204,011.99
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Base 100.000000 0.00 0.00 0.00 204,011.99

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

471,050.690 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 471,050.69
Base 100.000000 0.00 0.00 0.00 471,050.69

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

1,027,746.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,027,746.56
Base 100.000000 0.00 0.00 0.00 1,027,746.56

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

222,224.350 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 222,224.35
Base 100.000000 0.00 0.00 0.00 222,224.35

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 25 Jul 2012 STATE STREET BANK AND TRUST USD/CSW25 Jul 2012
STIF FUND

690,869.540 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 690,869.54
Base 100.000000 0.00 0.00 0.00 690,869.54

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

658,258.330 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 658,258.33
Base 100.000000 0.00 0.00 0.00 658,258.33

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

478,702.910 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 478,702.91
Base 100.000000 0.00 0.00 0.00 478,702.91

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

213,971.310 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 213,971.31
Base 100.000000 0.00 0.00 0.00 213,971.31

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND
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127,677.930 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 127,677.93
Base 100.000000 0.00 0.00 0.00 127,677.93

86199E9B7 STATE STREET TR 0.217% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

87,409.670 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 87,409.67
Base 100.000000 0.00 0.00 0.00 87,409.67

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

44,901.210 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 44,901.21
Base 100.000000 0.00 0.00 0.00 44,901.21

86199E9B7 STATE STREET TR 0.223% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

521,762.380 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 521,762.38
Base 100.000000 0.00 0.00 0.00 521,762.38

86199E9B7 STATE STREET TR 0.223% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

8,515,347.840 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 8,515,347.84
Base 100.000000 0.00 0.00 0.00 8,515,347.84

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 26 Jul 2012 STATE STREET BANK AND TRUST USD/CSW26 Jul 2012
STIF FUND

923,334.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 923,334.00
Base 100.000000 0.00 0.00 0.00 923,334.00

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

0.110 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 0.11
Base 100.000000 0.00 0.00 0.00 0.11

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

1,617,325.450 1.000000 NHID Local 100.000000 0.00 0.00 0.00 1,617,325.45
Base 100.000000 0.00 0.00 0.00 1,617,325.45

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
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STIF FUND
97,887.530 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 97,887.53

Base 100.000000 0.00 0.00 0.00 97,887.53

86199E9B7 STATE STREET TR 0.227% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

586,634.160 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 586,634.16
Base 100.000000 0.00 0.00 0.00 586,634.16

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

840,693.450 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 840,693.45
Base 100.000000 0.00 0.00 0.00 840,693.45

86199E9B7 STATE STREET TR 0.236% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

1,068,027.430 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 1,068,027.43
Base 100.000000 0.00 0.00 0.00 1,068,027.43

86199E9B7 STATE STREET TR 0.223% 31 Dec 2030 27 Jul 2012 STATE STREET BANK AND TRUST USD/CSW27 Jul 2012
STIF FUND

141,357.520 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 141,357.52
Base 100.000000 0.00 0.00 0.00 141,357.52

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

425,265.750 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 425,265.75
Base 100.000000 0.00 0.00 0.00 425,265.75

86199E9B7 STATE STREET TR 0.231% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

132,321.970 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 132,321.97
Base 100.000000 0.00 0.00 0.00 132,321.97

86199E9B7 STATE STREET TR 0.219% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

336,046.210 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 336,046.21
Base 100.000000 0.00 0.00 0.00 336,046.21

Prepared by State StreetPage 765



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

2,674,854.420 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,674,854.42
Base 100.000000 0.00 0.00 0.00 2,674,854.42

86199E9B7 STATE STREET TR 0.236% 31 Dec 2030 30 Jul 2012 STATE STREET BANK AND TRUST USD/CSW30 Jul 2012
STIF FUND

924,465.660 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 924,465.66
Base 100.000000 0.00 0.00 0.00 924,465.66

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

0.010 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

91,696.120 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 91,696.12
Base 100.000000 0.00 0.00 0.00 91,696.12

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

125,794.480 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 125,794.48
Base 100.000000 0.00 0.00 0.00 125,794.48

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

219,592.040 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 219,592.04
Base 100.000000 0.00 0.00 0.00 219,592.04

86199E9B7 STATE STREET TR 0.239% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

963,655.060 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 963,655.06
Base 100.000000 0.00 0.00 0.00 963,655.06

86199E9B7 STATE STREET TR 0.238% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

130,013.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 130,013.00
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Base 100.000000 0.00 0.00 0.00 130,013.00

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND
14,647,923.320 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 14,647,923.32

Base 100.000000 0.00 0.00 0.00 14,647,923.32

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

1,733,022.230 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,733,022.23
Base 100.000000 0.00 0.00 0.00 1,733,022.23

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 31 Jul 2012 STATE STREET BANK AND TRUST USD/CSW31 Jul 2012
STIF FUND

151,675.200 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 151,675.20
Base 100.000000 0.00 0.00 0.00 151,675.20

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

3,058,088.570 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,058,088.57
Base 100.000000 0.00 0.00 0.00 3,058,088.57

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

35,737.100 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 35,737.10
Base 100.000000 0.00 0.00 0.00 35,737.10

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

1,807,220.690 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,807,220.69
Base 100.000000 0.00 0.00 0.00 1,807,220.69

86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

1,062,129.510 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 1,062,129.51
Base 100.000000 0.00 0.00 0.00 1,062,129.51

86199E9B7 STATE STREET TR 0.237% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND
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395,719.900 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 395,719.90
Base 100.000000 0.00 0.00 0.00 395,719.90

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

1,201,775.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,201,775.37
Base 100.000000 0.00 0.00 0.00 1,201,775.37

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

44,114.280 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 44,114.28
Base 100.000000 0.00 0.00 0.00 44,114.28

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 01 Aug 2012 STATE STREET BANK AND TRUST USD/CSW01 Aug 2012
STIF FUND

109,849.340 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 109,849.34
Base 100.000000 0.00 0.00 0.00 109,849.34

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

22,792.160 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 22,792.16
Base 100.000000 0.00 0.00 0.00 22,792.16

86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

635,933.220 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 635,933.22
Base 100.000000 0.00 0.00 0.00 635,933.22

86199E9B7 STATE STREET TR 0.237% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

292,472.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 292,472.25
Base 100.000000 0.00 0.00 0.00 292,472.25

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

1.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1.00
Base 100.000000 0.00 0.00 0.00 1.00

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
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STIF FUND
9.830 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 9.83

Base 100.000000 0.00 0.00 0.00 9.83

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

2,938,760.060 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 2,938,760.06
Base 100.000000 0.00 0.00 0.00 2,938,760.06

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

381,199.580 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 381,199.58
Base 100.000000 0.00 0.00 0.00 381,199.58

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

343.450 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 343.45
Base 100.000000 0.00 0.00 0.00 343.45

86199E9B7 STATE STREET TR 0.212% 31 Dec 2030 02 Aug 2012 STATE STREET BANK AND TRUST USD/CSW02 Aug 2012
STIF FUND

695,760.440 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 695,760.44
Base 100.000000 0.00 0.00 0.00 695,760.44

86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

674,624.690 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 674,624.69
Base 100.000000 0.00 0.00 0.00 674,624.69

86199E9B7 STATE STREET TR 0.242% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

569,814.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 569,814.75
Base 100.000000 0.00 0.00 0.00 569,814.75

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

1,250,317.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,250,317.00
Base 100.000000 0.00 0.00 0.00 1,250,317.00
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86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

91,557.010 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 91,557.01
Base 100.000000 0.00 0.00 0.00 91,557.01

86199E9B7 STATE STREET TR 0.227% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

2,931,102.590 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,931,102.59
Base 100.000000 0.00 0.00 0.00 2,931,102.59

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND
10,548,385.080 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 10,548,385.08

Base 100.000000 0.00 0.00 0.00 10,548,385.08

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND
12,261,971.060 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 12,261,971.06

Base 100.000000 0.00 0.00 0.00 12,261,971.06

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

448,349.860 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 448,349.86
Base 100.000000 0.00 0.00 0.00 448,349.86

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 03 Aug 2012 STATE STREET BANK AND TRUST USD/CSW03 Aug 2012
STIF FUND

3,684,427.000 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 3,684,427.00
Base 100.000000 0.00 0.00 0.00 3,684,427.00

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

1,260,759.260 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,260,759.26
Base 100.000000 0.00 0.00 0.00 1,260,759.26

86199E9B7 STATE STREET TR 0.208% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

64,122.690 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 64,122.69
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Base 100.000000 0.00 0.00 0.00 64,122.69

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

551,856.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 551,856.00
Base 100.000000 0.00 0.00 0.00 551,856.00

86199E9B7 STATE STREET TR 0.236% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

941,080.010 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 941,080.01
Base 100.000000 0.00 0.00 0.00 941,080.01

86199E9B7 STATE STREET TR 0.223% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

78,983.730 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 78,983.73
Base 100.000000 0.00 0.00 0.00 78,983.73

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

1,034,017.290 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,034,017.29
Base 100.000000 0.00 0.00 0.00 1,034,017.29

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 06 Aug 2012 STATE STREET BANK AND TRUST USD/CSW06 Aug 2012
STIF FUND

253,100.030 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 253,100.03
Base 100.000000 0.00 0.00 0.00 253,100.03

86199E9B7 STATE STREET TR 0.242% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

6,682,689.440 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 6,682,689.44
Base 100.000000 0.00 0.00 0.00 6,682,689.44

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

1,981,986.260 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,981,986.26
Base 100.000000 0.00 0.00 0.00 1,981,986.26

86199E9B7 STATE STREET TR 0.208% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND
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99,951.230 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 99,951.23
Base 100.000000 0.00 0.00 0.00 99,951.23

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND
11,824,004.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 11,824,004.00

Base 100.000000 0.00 0.00 0.00 11,824,004.00

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

357,248.610 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 357,248.61
Base 100.000000 0.00 0.00 0.00 357,248.61

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

473,951.150 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 473,951.15
Base 100.000000 0.00 0.00 0.00 473,951.15

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

1,461,947.790 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,461,947.79
Base 100.000000 0.00 0.00 0.00 1,461,947.79

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

615,999.990 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 615,999.99
Base 100.000000 0.00 0.00 0.00 615,999.99

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

90,000.000 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 90,000.00
Base 100.000000 0.00 0.00 0.00 90,000.00

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

7,449.190 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 7,449.19
Base 100.000000 0.00 0.00 0.00 7,449.19

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
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STIF FUND
14,789.460 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 14,789.46

Base 100.000000 0.00 0.00 0.00 14,789.46

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 07 Aug 2012 STATE STREET BANK AND TRUST USD/CSW07 Aug 2012
STIF FUND

990,538.040 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 990,538.04
Base 100.000000 0.00 0.00 0.00 990,538.04

86199E9B7 STATE STREET TR 0.217% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

360,128.940 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 360,128.94
Base 100.000000 0.00 0.00 0.00 360,128.94

86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

310,784.300 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 310,784.30
Base 100.000000 0.00 0.00 0.00 310,784.30

86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

343,065.930 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 343,065.93
Base 100.000000 0.00 0.00 0.00 343,065.93

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

218,485.120 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 218,485.12
Base 100.000000 0.00 0.00 0.00 218,485.12

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

267,687.240 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 267,687.24
Base 100.000000 0.00 0.00 0.00 267,687.24

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

893,451.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 893,451.15
Base 100.000000 0.00 0.00 0.00 893,451.15
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86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

2,959,371.080 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,959,371.08
Base 100.000000 0.00 0.00 0.00 2,959,371.08

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

106,058.250 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 106,058.25
Base 100.000000 0.00 0.00 0.00 106,058.25

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

1,910,963.440 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,910,963.44
Base 100.000000 0.00 0.00 0.00 1,910,963.44

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 08 Aug 2012 STATE STREET BANK AND TRUST USD/CSW08 Aug 2012
STIF FUND

19,675.470 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 19,675.47
Base 100.000000 0.00 0.00 0.00 19,675.47

31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

126,913.430 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 126,913.43
Base 100.000000 0.00 0.00 0.00 126,913.43

86199E9B7 STATE STREET TR 0.209% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

203,976.300 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 203,976.30
Base 100.000000 0.00 0.00 0.00 203,976.30

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

17,069.220 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 17,069.22
Base 100.000000 0.00 0.00 0.00 17,069.22

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

416,056.510 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 416,056.51
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Base 100.000000 0.00 0.00 0.00 416,056.51

86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

340,233.620 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 340,233.62
Base 100.000000 0.00 0.00 0.00 340,233.62

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 09 Aug 2012 STATE STREET BANK AND TRUST USD/CSW09 Aug 2012
STIF FUND

2,254,748.860 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,254,748.86
Base 100.000000 0.00 0.00 0.00 2,254,748.86

86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

288,242.780 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 288,242.78
Base 100.000000 0.00 0.00 0.00 288,242.78

86199E9B7 STATE STREET TR 0.227% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

197,438.190 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 197,438.19
Base 100.000000 0.00 0.00 0.00 197,438.19

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

663,737.050 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 663,737.05
Base 100.000000 0.00 0.00 0.00 663,737.05

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

856,731.710 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 856,731.71
Base 100.000000 0.00 0.00 0.00 856,731.71

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

255,049.130 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 255,049.13
Base 100.000000 0.00 0.00 0.00 255,049.13

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND
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23,487,799.890 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 23,487,799.89
Base 100.000000 0.00 0.00 0.00 23,487,799.89

86199E9B7 STATE STREET TR 0.209% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

264,063.550 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 264,063.55
Base 100.000000 0.00 0.00 0.00 264,063.55

86199E9B7 STATE STREET TR 0.208% 31 Dec 2030 10 Aug 2012 STATE STREET BANK AND TRUST USD/CSW10 Aug 2012
STIF FUND

321,221.380 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 321,221.38
Base 100.000000 0.00 0.00 0.00 321,221.38

86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

689,664.550 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 689,664.55
Base 100.000000 0.00 0.00 0.00 689,664.55

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

115,533.160 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 115,533.16
Base 100.000000 0.00 0.00 0.00 115,533.16

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

23,386.480 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 23,386.48
Base 100.000000 0.00 0.00 0.00 23,386.48

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

17,946.060 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 17,946.06
Base 100.000000 0.00 0.00 0.00 17,946.06

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

742,172.750 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 742,172.75
Base 100.000000 0.00 0.00 0.00 742,172.75

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
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1,494,366.700 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 1,494,366.70

Base 100.000000 0.00 0.00 0.00 1,494,366.70

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

534,116.230 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 534,116.23
Base 100.000000 0.00 0.00 0.00 534,116.23

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

176,599.060 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 176,599.06
Base 100.000000 0.00 0.00 0.00 176,599.06

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

7,028.160 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 7,028.16
Base 100.000000 0.00 0.00 0.00 7,028.16

86199E9B7 STATE STREET TR 0.209% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

142,346.670 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 142,346.67
Base 100.000000 0.00 0.00 0.00 142,346.67

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

23,820.160 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 23,820.16
Base 100.000000 0.00 0.00 0.00 23,820.16

86199E9B7 STATE STREET TR 0.236% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

103,408.220 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 103,408.22
Base 100.000000 0.00 0.00 0.00 103,408.22

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

1,008,496.180 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,008,496.18
Base 100.000000 0.00 0.00 0.00 1,008,496.18
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86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

111,882.280 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 111,882.28
Base 100.000000 0.00 0.00 0.00 111,882.28

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

4,958.200 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 4,958.20
Base 100.000000 0.00 0.00 0.00 4,958.20

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

357,889.060 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 357,889.06
Base 100.000000 0.00 0.00 0.00 357,889.06

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

18,652.780 1.000000 NHID Local 100.000000 0.00 0.00 0.00 18,652.78
Base 100.000000 0.00 0.00 0.00 18,652.78

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 13 Aug 2012 STATE STREET BANK AND TRUST USD/CSW13 Aug 2012
STIF FUND

2,651,331.680 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 2,651,331.68
Base 100.000000 0.00 0.00 0.00 2,651,331.68

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

164,208.710 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 164,208.71
Base 100.000000 0.00 0.00 0.00 164,208.71

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

2,382,767.030 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,382,767.03
Base 100.000000 0.00 0.00 0.00 2,382,767.03

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

236,323.230 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 236,323.23
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Base 100.000000 0.00 0.00 0.00 236,323.23

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

109,439.640 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 109,439.64
Base 100.000000 0.00 0.00 0.00 109,439.64

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

19,426.730 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 19,426.73
Base 100.000000 0.00 0.00 0.00 19,426.73

86199E9B7 STATE STREET TR 0.236% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

616,770.870 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 616,770.87
Base 100.000000 0.00 0.00 0.00 616,770.87

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

50,562.670 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 50,562.67
Base 100.000000 0.00 0.00 0.00 50,562.67

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 14 Aug 2012 STATE STREET BANK AND TRUST USD/CSW14 Aug 2012
STIF FUND

381,102.910 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 381,102.91
Base 100.000000 0.00 0.00 0.00 381,102.91

86199E9B7 STATE STREET TR 0.209% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

303,182.480 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 303,182.48
Base 100.000000 0.00 0.00 0.00 303,182.48

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

583,048.230 1.000000 NHID Local 100.000000 0.00 0.00 0.00 583,048.23
Base 100.000000 0.00 0.00 0.00 583,048.23

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND
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257,906.150 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 257,906.15
Base 100.000000 0.00 0.00 0.00 257,906.15

86199E9B7 STATE STREET TR 0.242% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

74,506.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 74,506.75
Base 100.000000 0.00 0.00 0.00 74,506.75

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

514,853.260 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 514,853.26
Base 100.000000 0.00 0.00 0.00 514,853.26

86199E9B7 STATE STREET TR 0.209% 31 Dec 2030 15 Aug 2012 STATE STREET BANK AND TRUST USD/CSW15 Aug 2012
STIF FUND

180,654.240 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 180,654.24
Base 100.000000 0.00 0.00 0.00 180,654.24

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

881,879.180 1.000000 NHID Local 100.000000 0.00 0.00 0.00 881,879.18
Base 100.000000 0.00 0.00 0.00 881,879.18

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

640,727.350 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 640,727.35
Base 100.000000 0.00 0.00 0.00 640,727.35

86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

565,229.730 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 565,229.73
Base 100.000000 0.00 0.00 0.00 565,229.73

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND

96,573.180 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 96,573.18
Base 100.000000 0.00 0.00 0.00 96,573.18

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
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STIF FUND
102,564.620 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 102,564.62

Base 100.000000 0.00 0.00 0.00 102,564.62

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 16 Aug 2012 STATE STREET BANK AND TRUST USD/CSW16 Aug 2012
STIF FUND
33,963,984.080 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 33,963,984.08

Base 100.000000 0.00 0.00 0.00 33,963,984.08

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

377,156.480 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 377,156.48
Base 100.000000 0.00 0.00 0.00 377,156.48

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

191,059.460 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 191,059.46
Base 100.000000 0.00 0.00 0.00 191,059.46

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

4,232,771.290 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,232,771.29
Base 100.000000 0.00 0.00 0.00 4,232,771.29

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 17 Aug 2012 STATE STREET BANK AND TRUST USD/CSW17 Aug 2012
STIF FUND

21,769.400 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 21,769.40
Base 100.000000 0.00 0.00 0.00 21,769.40

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

1,945,494.770 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 1,945,494.77
Base 100.000000 0.00 0.00 0.00 1,945,494.77

86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

44,623.290 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 44,623.29
Base 100.000000 0.00 0.00 0.00 44,623.29
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86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

51,814.590 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 51,814.59
Base 100.000000 0.00 0.00 0.00 51,814.59

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

1,766,675.150 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,766,675.15
Base 100.000000 0.00 0.00 0.00 1,766,675.15

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

30,177.360 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 30,177.36
Base 100.000000 0.00 0.00 0.00 30,177.36

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

285,811.800 1.000000 NHID Local 100.000000 0.00 0.00 0.00 285,811.80
Base 100.000000 0.00 0.00 0.00 285,811.80

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

379,228.530 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 379,228.53
Base 100.000000 0.00 0.00 0.00 379,228.53

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

2,029,881.450 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 2,029,881.45
Base 100.000000 0.00 0.00 0.00 2,029,881.45

86199E9B7 STATE STREET TR 0.209% 31 Dec 2030 20 Aug 2012 STATE STREET BANK AND TRUST USD/CSW20 Aug 2012
STIF FUND

786,157.130 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 786,157.13
Base 100.000000 0.00 0.00 0.00 786,157.13

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

1,446,119.580 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 1,446,119.58
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Base 100.000000 0.00 0.00 0.00 1,446,119.58

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

9,659.620 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 9,659.62
Base 100.000000 0.00 0.00 0.00 9,659.62

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

10,914.360 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 10,914.36
Base 100.000000 0.00 0.00 0.00 10,914.36

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

23,528.150 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 23,528.15
Base 100.000000 0.00 0.00 0.00 23,528.15

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

304,069.720 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 304,069.72
Base 100.000000 0.00 0.00 0.00 304,069.72

86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

298,176.410 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 298,176.41
Base 100.000000 0.00 0.00 0.00 298,176.41

86199E9B7 STATE STREET TR 0.242% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

69,599.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 69,599.25
Base 100.000000 0.00 0.00 0.00 69,599.25

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

388,663.090 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 388,663.09
Base 100.000000 0.00 0.00 0.00 388,663.09

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND
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2,294,133.800 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,294,133.80
Base 100.000000 0.00 0.00 0.00 2,294,133.80

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

33,583.920 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 33,583.92
Base 100.000000 0.00 0.00 0.00 33,583.92

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

1,942,563.470 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,942,563.47
Base 100.000000 0.00 0.00 0.00 1,942,563.47

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

67,714.500 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 67,714.50
Base 100.000000 0.00 0.00 0.00 67,714.50

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

270,850.180 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 270,850.18
Base 100.000000 0.00 0.00 0.00 270,850.18

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

532,208.390 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 532,208.39
Base 100.000000 0.00 0.00 0.00 532,208.39

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 21 Aug 2012 STATE STREET BANK AND TRUST USD/CSW21 Aug 2012
STIF FUND

106,474.670 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 106,474.67
Base 100.000000 0.00 0.00 0.00 106,474.67

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

58,941.250 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 58,941.25
Base 100.000000 0.00 0.00 0.00 58,941.25

86199E9B7 STATE STREET TR 0.239% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
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STIF FUND
154,601.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 154,601.75

Base 100.000000 0.00 0.00 0.00 154,601.75

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

78,502.930 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 78,502.93
Base 100.000000 0.00 0.00 0.00 78,502.93

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

139,780.040 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 139,780.04
Base 100.000000 0.00 0.00 0.00 139,780.04

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

51,320.650 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 51,320.65
Base 100.000000 0.00 0.00 0.00 51,320.65

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 22 Aug 2012 STATE STREET BANK AND TRUST USD/CSW22 Aug 2012
STIF FUND

50,399.490 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 50,399.49
Base 100.000000 0.00 0.00 0.00 50,399.49

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

446,050.300 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 446,050.30
Base 100.000000 0.00 0.00 0.00 446,050.30

86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

48,836.470 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 48,836.47
Base 100.000000 0.00 0.00 0.00 48,836.47

86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

3,524,055.890 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 3,524,055.89
Base 100.000000 0.00 0.00 0.00 3,524,055.89
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86199E9B7 STATE STREET TR 0.239% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

14,100.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 14,100.25
Base 100.000000 0.00 0.00 0.00 14,100.25

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

360,454.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 360,454.00
Base 100.000000 0.00 0.00 0.00 360,454.00

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

89,034.790 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 89,034.79
Base 100.000000 0.00 0.00 0.00 89,034.79

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

259,093.940 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 259,093.94
Base 100.000000 0.00 0.00 0.00 259,093.94

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

1,212,373.170 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,212,373.17
Base 100.000000 0.00 0.00 0.00 1,212,373.17

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

32,386.700 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 32,386.70
Base 100.000000 0.00 0.00 0.00 32,386.70

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Aug 2012 STATE STREET BANK AND TRUST USD/CSW23 Aug 2012
STIF FUND

273,706.500 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 273,706.50
Base 100.000000 0.00 0.00 0.00 273,706.50

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

54,368.210 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 54,368.21
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Base 100.000000 0.00 0.00 0.00 54,368.21

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

1,884,392.410 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,884,392.41
Base 100.000000 0.00 0.00 0.00 1,884,392.41

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

2,427,446.450 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,427,446.45
Base 100.000000 0.00 0.00 0.00 2,427,446.45

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

965,498.670 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 965,498.67
Base 100.000000 0.00 0.00 0.00 965,498.67

86199E9B7 STATE STREET TR 0.239% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

865,920.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 865,920.00
Base 100.000000 0.00 0.00 0.00 865,920.00

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

50,014.780 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 50,014.78
Base 100.000000 0.00 0.00 0.00 50,014.78

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

1,983,167.500 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,983,167.50
Base 100.000000 0.00 0.00 0.00 1,983,167.50

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 24 Aug 2012 STATE STREET BANK AND TRUST USD/CSW24 Aug 2012
STIF FUND

1,168,122.660 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,168,122.66
Base 100.000000 0.00 0.00 0.00 1,168,122.66

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

4,643,317.500 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 4,643,317.50
Base 100.000000 0.00 0.00 0.00 4,643,317.50

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

991,886.840 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 991,886.84
Base 100.000000 0.00 0.00 0.00 991,886.84

86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

27,754.730 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 27,754.73
Base 100.000000 0.00 0.00 0.00 27,754.73

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

485,938.430 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 485,938.43
Base 100.000000 0.00 0.00 0.00 485,938.43

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

77,898.600 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 77,898.60
Base 100.000000 0.00 0.00 0.00 77,898.60

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

477,047.910 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 477,047.91
Base 100.000000 0.00 0.00 0.00 477,047.91

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

657,076.880 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 657,076.88
Base 100.000000 0.00 0.00 0.00 657,076.88

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
STIF FUND

102,665.280 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 102,665.28
Base 100.000000 0.00 0.00 0.00 102,665.28

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 27 Aug 2012 STATE STREET BANK AND TRUST USD/CSW27 Aug 2012
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STIF FUND
145,480.810 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 145,480.81

Base 100.000000 0.00 0.00 0.00 145,480.81

86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

107,864.830 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 107,864.83
Base 100.000000 0.00 0.00 0.00 107,864.83

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

139,570.000 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 139,570.00
Base 100.000000 0.00 0.00 0.00 139,570.00

86199E9B7 STATE STREET TR 0.236% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

103,024.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 103,024.00
Base 100.000000 0.00 0.00 0.00 103,024.00

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

231,123.070 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 231,123.07
Base 100.000000 0.00 0.00 0.00 231,123.07

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

1,895,817.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,895,817.95
Base 100.000000 0.00 0.00 0.00 1,895,817.95

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

718,002.970 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 718,002.97
Base 100.000000 0.00 0.00 0.00 718,002.97

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

583,736.280 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 583,736.28
Base 100.000000 0.00 0.00 0.00 583,736.28
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86199E9B7 STATE STREET TR 0.204% 31 Dec 2030 28 Aug 2012 STATE STREET BANK AND TRUST USD/CSW28 Aug 2012
STIF FUND

919,309.100 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 919,309.10
Base 100.000000 0.00 0.00 0.00 919,309.10

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

234,358.700 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 234,358.70
Base 100.000000 0.00 0.00 0.00 234,358.70

86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

851,434.540 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 851,434.54
Base 100.000000 0.00 0.00 0.00 851,434.54

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

3,789.190 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 3,789.19
Base 100.000000 0.00 0.00 0.00 3,789.19

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

16,818.100 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 16,818.10
Base 100.000000 0.00 0.00 0.00 16,818.10

86199E9B7 STATE STREET TR 0.236% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

34,032.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 34,032.00
Base 100.000000 0.00 0.00 0.00 34,032.00

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 29 Aug 2012 STATE STREET BANK AND TRUST USD/CSW29 Aug 2012
STIF FUND

17,661.520 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 17,661.52
Base 100.000000 0.00 0.00 0.00 17,661.52

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

474,999.820 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 474,999.82
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Base 100.000000 0.00 0.00 0.00 474,999.82

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

1,679,645.700 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,679,645.70
Base 100.000000 0.00 0.00 0.00 1,679,645.70

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

828,283.320 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 828,283.32
Base 100.000000 0.00 0.00 0.00 828,283.32

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

48,915.350 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 48,915.35
Base 100.000000 0.00 0.00 0.00 48,915.35

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

185,854.960 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 185,854.96
Base 100.000000 0.00 0.00 0.00 185,854.96

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

152.890 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 152.89
Base 100.000000 0.00 0.00 0.00 152.89

86199E9B7 STATE STREET TR 0.236% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

5,164.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 5,164.50
Base 100.000000 0.00 0.00 0.00 5,164.50

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 30 Aug 2012 STATE STREET BANK AND TRUST USD/CSW30 Aug 2012
STIF FUND

27,496.210 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 27,496.21
Base 100.000000 0.00 0.00 0.00 27,496.21

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND
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732,477.650 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 732,477.65
Base 100.000000 0.00 0.00 0.00 732,477.65

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

1,228,016.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,228,016.34
Base 100.000000 0.00 0.00 0.00 1,228,016.34

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

1,589,554.290 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,589,554.29
Base 100.000000 0.00 0.00 0.00 1,589,554.29

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

839,887.340 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 839,887.34
Base 100.000000 0.00 0.00 0.00 839,887.34

86199E9B7 STATE STREET TR 0.241% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

783,337.430 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 783,337.43
Base 100.000000 0.00 0.00 0.00 783,337.43

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

355,805.010 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 355,805.01
Base 100.000000 0.00 0.00 0.00 355,805.01

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

199,049.890 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 199,049.89
Base 100.000000 0.00 0.00 0.00 199,049.89

86199E9B7 STATE STREET TR 0.236% 31 Dec 2030 31 Aug 2012 STATE STREET BANK AND TRUST USD/CSW31 Aug 2012
STIF FUND

717,754.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 717,754.00
Base 100.000000 0.00 0.00 0.00 717,754.00

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
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STIF FUND
9,542.010 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 9,542.01

Base 100.000000 0.00 0.00 0.00 9,542.01

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

2,599,838.580 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,599,838.58
Base 100.000000 0.00 0.00 0.00 2,599,838.58

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

202,310.040 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 202,310.04
Base 100.000000 0.00 0.00 0.00 202,310.04

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

1,682,263.330 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,682,263.33
Base 100.000000 0.00 0.00 0.00 1,682,263.33

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

1,688,325.180 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,688,325.18
Base 100.000000 0.00 0.00 0.00 1,688,325.18

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Sep 2012 STATE STREET BANK AND TRUST USD/CSW04 Sep 2012
STIF FUND

429,444.170 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 429,444.17
Base 100.000000 0.00 0.00 0.00 429,444.17

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

380,802.520 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 380,802.52
Base 100.000000 0.00 0.00 0.00 380,802.52

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

2,851,982.290 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,851,982.29
Base 100.000000 0.00 0.00 0.00 2,851,982.29
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86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

1,444,117.620 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,444,117.62
Base 100.000000 0.00 0.00 0.00 1,444,117.62

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

108,081.810 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 108,081.81
Base 100.000000 0.00 0.00 0.00 108,081.81

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

1,144,887.050 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,144,887.05
Base 100.000000 0.00 0.00 0.00 1,144,887.05

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

587,290.480 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 587,290.48
Base 100.000000 0.00 0.00 0.00 587,290.48

86199E9B7 STATE STREET TR 0.214% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

274,751.940 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 274,751.94
Base 100.000000 0.00 0.00 0.00 274,751.94

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

9.170 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 9.17
Base 100.000000 0.00 0.00 0.00 9.17

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

48.190 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 48.19
Base 100.000000 0.00 0.00 0.00 48.19

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND
20,177,781.050 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 20,177,781.05
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Base 100.000000 0.00 0.00 0.00 20,177,781.05

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Sep 2012 STATE STREET BANK AND TRUST USD/CSW05 Sep 2012
STIF FUND

2,133,927.830 1.000000 NHID Local 100.000000 0.00 0.00 0.00 2,133,927.83
Base 100.000000 0.00 0.00 0.00 2,133,927.83

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

51,480.350 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 51,480.35
Base 100.000000 0.00 0.00 0.00 51,480.35

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

628,328.210 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 628,328.21
Base 100.000000 0.00 0.00 0.00 628,328.21

86199E9B7 STATE STREET TR 0.248% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

170,221.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 170,221.25
Base 100.000000 0.00 0.00 0.00 170,221.25

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

1,082,303.680 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,082,303.68
Base 100.000000 0.00 0.00 0.00 1,082,303.68

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

228,799.570 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 228,799.57
Base 100.000000 0.00 0.00 0.00 228,799.57

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

7,595,535.550 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 7,595,535.55
Base 100.000000 0.00 0.00 0.00 7,595,535.55

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND
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5,005.940 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 5,005.94
Base 100.000000 0.00 0.00 0.00 5,005.94

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

110,000.000 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 110,000.00
Base 100.000000 0.00 0.00 0.00 110,000.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

274,230.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 274,230.76
Base 100.000000 0.00 0.00 0.00 274,230.76

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

40,081.940 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 40,081.94
Base 100.000000 0.00 0.00 0.00 40,081.94

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

983,782.280 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 983,782.28
Base 100.000000 0.00 0.00 0.00 983,782.28

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 06 Sep 2012 STATE STREET BANK AND TRUST USD/CSW06 Sep 2012
STIF FUND

156,653.810 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 156,653.81
Base 100.000000 0.00 0.00 0.00 156,653.81

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

296,433.780 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 296,433.78
Base 100.000000 0.00 0.00 0.00 296,433.78

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

48,317.400 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 48,317.40
Base 100.000000 0.00 0.00 0.00 48,317.40

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
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STIF FUND
303,919.680 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 303,919.68

Base 100.000000 0.00 0.00 0.00 303,919.68

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

680,703.810 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 680,703.81
Base 100.000000 0.00 0.00 0.00 680,703.81

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

703,041.950 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 703,041.95
Base 100.000000 0.00 0.00 0.00 703,041.95

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

881,777.710 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 881,777.71
Base 100.000000 0.00 0.00 0.00 881,777.71

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 07 Sep 2012 STATE STREET BANK AND TRUST USD/CSW07 Sep 2012
STIF FUND

17,985.570 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 17,985.57
Base 100.000000 0.00 0.00 0.00 17,985.57

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

237,890.000 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 237,890.00
Base 100.000000 0.00 0.00 0.00 237,890.00

86199E9B7 STATE STREET TR 0.248% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

4,496,045.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 4,496,045.75
Base 100.000000 0.00 0.00 0.00 4,496,045.75

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

3,000,000.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00
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86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

293,024.660 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 293,024.66
Base 100.000000 0.00 0.00 0.00 293,024.66

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

38,497.800 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 38,497.80
Base 100.000000 0.00 0.00 0.00 38,497.80

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

2,304,075.390 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 2,304,075.39
Base 100.000000 0.00 0.00 0.00 2,304,075.39

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

673,693.810 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 673,693.81
Base 100.000000 0.00 0.00 0.00 673,693.81

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

424,696.710 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 424,696.71
Base 100.000000 0.00 0.00 0.00 424,696.71

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

33,244.300 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 33,244.30
Base 100.000000 0.00 0.00 0.00 33,244.30

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

691,859.160 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 691,859.16
Base 100.000000 0.00 0.00 0.00 691,859.16

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 10 Sep 2012 STATE STREET BANK AND TRUST USD/CSW10 Sep 2012
STIF FUND

633,023.090 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 633,023.09
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Base 100.000000 0.00 0.00 0.00 633,023.09

86199E9B7 STATE STREET TR 0.243% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

833,033.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 833,033.00
Base 100.000000 0.00 0.00 0.00 833,033.00

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

284,292.170 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 284,292.17
Base 100.000000 0.00 0.00 0.00 284,292.17

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

4,411,233.070 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 4,411,233.07
Base 100.000000 0.00 0.00 0.00 4,411,233.07

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

1,233,832.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,233,832.66
Base 100.000000 0.00 0.00 0.00 1,233,832.66

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

49,083.250 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 49,083.25
Base 100.000000 0.00 0.00 0.00 49,083.25

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

52,483.670 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 52,483.67
Base 100.000000 0.00 0.00 0.00 52,483.67

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 11 Sep 2012 STATE STREET BANK AND TRUST USD/CSW11 Sep 2012
STIF FUND

42,206.250 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 42,206.25
Base 100.000000 0.00 0.00 0.00 42,206.25

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND
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695,994.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 695,994.06
Base 100.000000 0.00 0.00 0.00 695,994.06

86199E9B7 STATE STREET TR 0.209% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

1,416,320.740 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 1,416,320.74
Base 100.000000 0.00 0.00 0.00 1,416,320.74

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

227,970.450 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 227,970.45
Base 100.000000 0.00 0.00 0.00 227,970.45

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

1,704,545.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,704,545.00
Base 100.000000 0.00 0.00 0.00 1,704,545.00

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 12 Sep 2012 STATE STREET BANK AND TRUST USD/CSW12 Sep 2012
STIF FUND

454,405.980 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 454,405.98
Base 100.000000 0.00 0.00 0.00 454,405.98

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

1,699,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,699,000.00
Base 100.000000 0.00 0.00 0.00 1,699,000.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

2,676.430 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,676.43
Base 100.000000 0.00 0.00 0.00 2,676.43

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

315,297.260 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 315,297.26
Base 100.000000 0.00 0.00 0.00 315,297.26

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
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STIF FUND
1,611,462.730 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,611,462.73

Base 100.000000 0.00 0.00 0.00 1,611,462.73

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

235,793.240 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 235,793.24
Base 100.000000 0.00 0.00 0.00 235,793.24

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Sep 2012 STATE STREET BANK AND TRUST USD/CSW13 Sep 2012
STIF FUND

75,380.450 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 75,380.45
Base 100.000000 0.00 0.00 0.00 75,380.45

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

181,743.220 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 181,743.22
Base 100.000000 0.00 0.00 0.00 181,743.22

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

346,467.920 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 346,467.92
Base 100.000000 0.00 0.00 0.00 346,467.92

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 14 Sep 2012 STATE STREET BANK AND TRUST USD/CSW14 Sep 2012
STIF FUND

229,416.260 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 229,416.26
Base 100.000000 0.00 0.00 0.00 229,416.26

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

1,396,950.920 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 1,396,950.92
Base 100.000000 0.00 0.00 0.00 1,396,950.92

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

119,170.200 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 119,170.20
Base 100.000000 0.00 0.00 0.00 119,170.20
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86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

141,503.280 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 141,503.28
Base 100.000000 0.00 0.00 0.00 141,503.28

86199E9B7 STATE STREET TR 0.222% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

647,060.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 647,060.75
Base 100.000000 0.00 0.00 0.00 647,060.75

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 17 Sep 2012 STATE STREET BANK AND TRUST USD/CSW17 Sep 2012
STIF FUND

414,630.890 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 414,630.89
Base 100.000000 0.00 0.00 0.00 414,630.89

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

5,522.310 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 5,522.31
Base 100.000000 0.00 0.00 0.00 5,522.31

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

1,941,876.390 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,941,876.39
Base 100.000000 0.00 0.00 0.00 1,941,876.39

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

38,823.490 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 38,823.49
Base 100.000000 0.00 0.00 0.00 38,823.49

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

284,961.850 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 284,961.85
Base 100.000000 0.00 0.00 0.00 284,961.85

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

602,857.920 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 602,857.92
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Base 100.000000 0.00 0.00 0.00 602,857.92

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 18 Sep 2012 STATE STREET BANK AND TRUST USD/CSW18 Sep 2012
STIF FUND

110,930.860 1.000000 NHID Local 100.000000 0.00 0.00 0.00 110,930.86
Base 100.000000 0.00 0.00 0.00 110,930.86

31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

0.010 1.000000 NHID Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

71,262.810 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 71,262.81
Base 100.000000 0.00 0.00 0.00 71,262.81

86199E9B7 STATE STREET TR 0.222% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

77,657.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 77,657.25
Base 100.000000 0.00 0.00 0.00 77,657.25

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

817,645.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 817,645.00
Base 100.000000 0.00 0.00 0.00 817,645.00

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 19 Sep 2012 STATE STREET BANK AND TRUST USD/CSW19 Sep 2012
STIF FUND

979,831.890 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 979,831.89
Base 100.000000 0.00 0.00 0.00 979,831.89

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

16,821.770 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 16,821.77
Base 100.000000 0.00 0.00 0.00 16,821.77

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND
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9,675,902.920 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 9,675,902.92
Base 100.000000 0.00 0.00 0.00 9,675,902.92

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

678,280.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 678,280.62
Base 100.000000 0.00 0.00 0.00 678,280.62

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

244,419.240 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 244,419.24
Base 100.000000 0.00 0.00 0.00 244,419.24

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

222,896.780 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 222,896.78
Base 100.000000 0.00 0.00 0.00 222,896.78

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

44,296.000 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 44,296.00
Base 100.000000 0.00 0.00 0.00 44,296.00

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

1,000,613.110 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 1,000,613.11
Base 100.000000 0.00 0.00 0.00 1,000,613.11

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 20 Sep 2012 STATE STREET BANK AND TRUST USD/CSW20 Sep 2012
STIF FUND

393,053.340 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 393,053.34
Base 100.000000 0.00 0.00 0.00 393,053.34

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

5,742,788.680 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 5,742,788.68
Base 100.000000 0.00 0.00 0.00 5,742,788.68

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
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STIF FUND
686,119.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 686,119.34

Base 100.000000 0.00 0.00 0.00 686,119.34

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

849,355.600 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 849,355.60
Base 100.000000 0.00 0.00 0.00 849,355.60

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

1,704,827.480 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 1,704,827.48
Base 100.000000 0.00 0.00 0.00 1,704,827.48

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

135,372.120 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 135,372.12
Base 100.000000 0.00 0.00 0.00 135,372.12

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

1,146,861.750 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,146,861.75
Base 100.000000 0.00 0.00 0.00 1,146,861.75

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

8,686,388.940 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 8,686,388.94
Base 100.000000 0.00 0.00 0.00 8,686,388.94

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 21 Sep 2012 STATE STREET BANK AND TRUST USD/CSW21 Sep 2012
STIF FUND

169,713.720 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 169,713.72
Base 100.000000 0.00 0.00 0.00 169,713.72

86199E9B7 STATE STREET TR 0.222% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

130,730.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 130,730.00
Base 100.000000 0.00 0.00 0.00 130,730.00
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86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

241,750.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 241,750.00
Base 100.000000 0.00 0.00 0.00 241,750.00

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

340,540.380 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 340,540.38
Base 100.000000 0.00 0.00 0.00 340,540.38

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

527,123.080 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 527,123.08
Base 100.000000 0.00 0.00 0.00 527,123.08

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

133,699.740 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 133,699.74
Base 100.000000 0.00 0.00 0.00 133,699.74

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

77,462.700 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 77,462.70
Base 100.000000 0.00 0.00 0.00 77,462.70

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

242,359.030 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 242,359.03
Base 100.000000 0.00 0.00 0.00 242,359.03

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

1,351,556.080 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,351,556.08
Base 100.000000 0.00 0.00 0.00 1,351,556.08

86199E9B7 STATE STREET TR 0.231% 31 Dec 2030 24 Sep 2012 STATE STREET BANK AND TRUST USD/CSW24 Sep 2012
STIF FUND

241,481.270 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 241,481.27
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Base 100.000000 0.00 0.00 0.00 241,481.27

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

417,298.860 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 417,298.86
Base 100.000000 0.00 0.00 0.00 417,298.86

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

250,902.100 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 250,902.10
Base 100.000000 0.00 0.00 0.00 250,902.10

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

63,067.780 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 63,067.78
Base 100.000000 0.00 0.00 0.00 63,067.78

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

271,701.830 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 271,701.83
Base 100.000000 0.00 0.00 0.00 271,701.83

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

1,154,071.590 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,154,071.59
Base 100.000000 0.00 0.00 0.00 1,154,071.59

86199E9B7 STATE STREET TR 0.222% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

35,147.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 35,147.50
Base 100.000000 0.00 0.00 0.00 35,147.50

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 25 Sep 2012 STATE STREET BANK AND TRUST USD/CSW25 Sep 2012
STIF FUND

707,825.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 707,825.00
Base 100.000000 0.00 0.00 0.00 707,825.00

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND
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654,886.280 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 654,886.28
Base 100.000000 0.00 0.00 0.00 654,886.28

86199E9B7 STATE STREET TR 0.222% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

991,537.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 991,537.25
Base 100.000000 0.00 0.00 0.00 991,537.25

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

412,741.150 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 412,741.15
Base 100.000000 0.00 0.00 0.00 412,741.15

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

137,006.430 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 137,006.43
Base 100.000000 0.00 0.00 0.00 137,006.43

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

4,332,671.900 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 4,332,671.90
Base 100.000000 0.00 0.00 0.00 4,332,671.90

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 26 Sep 2012 STATE STREET BANK AND TRUST USD/CSW26 Sep 2012
STIF FUND

1,135,269.770 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,135,269.77
Base 100.000000 0.00 0.00 0.00 1,135,269.77

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

288,987.960 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 288,987.96
Base 100.000000 0.00 0.00 0.00 288,987.96

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

701,313.290 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 701,313.29
Base 100.000000 0.00 0.00 0.00 701,313.29

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
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STIF FUND
4,738,772.720 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 4,738,772.72

Base 100.000000 0.00 0.00 0.00 4,738,772.72

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

1,005,000.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,005,000.00
Base 100.000000 0.00 0.00 0.00 1,005,000.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

158,021.900 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 158,021.90
Base 100.000000 0.00 0.00 0.00 158,021.90

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

1,062,954.330 1.000000 NHID Local 100.000000 0.00 0.00 0.00 1,062,954.33
Base 100.000000 0.00 0.00 0.00 1,062,954.33

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 27 Sep 2012 STATE STREET BANK AND TRUST USD/CSW27 Sep 2012
STIF FUND

80,433.510 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 80,433.51
Base 100.000000 0.00 0.00 0.00 80,433.51

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND
50,090,437.870 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 50,090,437.87

Base 100.000000 0.00 0.00 0.00 50,090,437.87

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

1,005,000.000 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 1,005,000.00
Base 100.000000 0.00 0.00 0.00 1,005,000.00

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

649,368.140 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 649,368.14
Base 100.000000 0.00 0.00 0.00 649,368.14
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86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND

6,599.090 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 6,599.09
Base 100.000000 0.00 0.00 0.00 6,599.09

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 28 Sep 2012 STATE STREET BANK AND TRUST USD/CSW28 Sep 2012
STIF FUND
11,303,623.830 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 11,303,623.83

Base 100.000000 0.00 0.00 0.00 11,303,623.83

86199E9B7 Total

601,940,119.860 Local 0.00 0.00 0.00 601,940,119.86
Base 0.00 0.00 0.00 601,940,119.86

US DOLLAR  Total

601,969,044.410 0.00

0.00

0.00

0.00

0.00

0.00

601,969,044.41

601,969,044.41

Local

Base

CASH EQUIVALENTS  Total
601,969,044.410

0.00 0.00 0.00 601,969,044.41Base

EQUITY
AUSTRALIAN DOLLAR

605991900 AUSDRILL LTD COMMON STOCK NPV 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8OPEN

43,817.000 0.957809 NHEH Local 2.855200 0.00 125.11 0.00 124,981.19
Base 2.980970 0.00 130.62 0.00 130,486.55

612345900 COCA COLA AMATIL LTD COMMON STOCK NPV 06 Aug 2012 UBS AG AUD/AU8 0.0109 Aug 2012

13,400.000 0.944242 NHHP Local 13.886400 0.00 74.43 0.00 186,003.33
Base 14.706399 0.00 78.83 0.00 196,986.93

07 Aug 2012 UBS AG AUD/AU8 0.0110 Aug 2012

37,300.000 0.946074 NHHP Local 13.753800 0.00 205.21 0.00 512,811.53
Base 14.537763 0.00 216.91 0.00 542,041.67
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08 Aug 2012 UBS AG AUD/AU8 0.0113 Aug 2012

24,300.000 0.945850 NHHP Local 13.617500 0.00 132.36 0.00 330,772.89
Base 14.397103 0.00 139.94 0.00 349,709.67

24 Aug 2012 CITIGROUPGLOBAL MARKETS INC. AUD/AU8 0.0229 Aug 2012

280,682.000 0.960569 NHHP Local 13.833200 0.00 5,824.10 0.00 3,876,906.14
Base 14.401048 0.00 6,063.18 0.00 4,036,051.69

612345900 Total

355,682.000 Local 0.00 6,236.10 0.00 4,906,493.89
Base 0.00 6,498.86 0.00 5,124,789.96

613472901 NEON ENERGY LTD COMMON STOCK 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

83,873.000 0.957809 NHEH Local 0.295900 0.00 24.82 0.00 24,793.20
Base 0.308934 0.00 25.91 0.00 25,885.33

28 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

524,329.000 0.962696 NHEH Local 0.290200 0.00 152.16 0.00 152,008.12
Base 0.301445 0.00 158.06 0.00 157,898.36

613472901 Total

608,202.000 Local 0.00 176.98 0.00 176,801.32
Base 0.00 183.97 0.00 183,783.69

616172904 CAMPBELL BROTHERS LTD COMMON STOCK NPV 01 Aug 2012 STOCKSPLIT NON CASH AUD/AU810 Aug 2012

1,013.000 1.029445 NHHJ Local 57.938835 0.00 0.00 0.00 58,692.04
Base 56.281599 0.00 0.00 0.00 57,013.26

21 Aug 2012 CUSIP CHANGE NON CASH AUD/AU822 Aug 2012

5,065.000 1.029445 NHHJ Local 11.587767 0.00 0.00 0.00 58,692.04
Base 11.256320 0.00 0.00 0.00 57,013.26

616172904 Total

6,078.000 Local 0.00 0.00 0.00 117,384.08
Base 0.00 0.00 0.00 114,026.52

625398904 ARISTOCRAT LEISURE LTD COMMON STOCK NPV 05 Sep 2012 ITG AUSTRALIA LTD. AUD/AU810 Sep 2012
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22,765.000 0.981017 NHHJ Local 2.630000 0.00 29.94 0.00 59,842.01
Base 2.680891 0.00 30.52 0.00 60,999.97

629372905 ONESTEEL LTD COMMON STOCK NPV 02 Jul 2012 CUSIP CHANGE NON CASH AUD/AU802 Jul 2012

991,900.000 0.940705 NHHV Local 1.718150 0.00 0.00 0.00 1,704,233.70
Base 1.826449 0.00 0.00 0.00 1,811,655.84

631707007 ST BARBARA LTD COMMON STOCK NPV 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8OPEN

182,537.000 0.957809 NHEH Local 1.999100 0.00 364.91 0.00 364,544.81
Base 2.087159 0.00 380.98 0.00 380,602.82

634185904 FLEETWOOD CORPORATION LTD COMMON STOCK NPV 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.01OPEN

56,291.000 0.957809 NHEH Local 10.277600 0.00 578.54 0.00 577,957.84
Base 10.730323 0.00 604.02 0.00 603,416.59

635187909 TPG TELECOM LTD COMMON STOCK NPV 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

149,979.000 0.957809 NHEH Local 2.200000 0.00 329.95 0.00 329,623.85
Base 2.296909 0.00 344.48 0.00 344,143.61

646215905 IMDEX LTD COMMON STOCK NPV 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

382,532.000 0.957809 NHEH Local 1.618400 0.00 619.09 0.00 618,470.70
Base 1.689690 0.00 646.36 0.00 645,714.02

647654904 REGIS RESOURCES LTD COMMON STOCK NPV 23 Aug 2012 PERSHING LLC AUD/AU8 0.0128 Aug 2012

40,800.000 0.954381 NHEG Local 4.730000 0.00 270.17 0.00 192,713.83
Base 4.956092 0.00 283.08 0.00 201,925.47

12 Sep 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0117 Sep 2012

50,800.000 0.956663 NHEG Local 4.968900 0.00 403.87 0.00 252,016.25
Base 5.193992 0.00 422.17 0.00 263,432.63

647654904 Total

91,600.000 Local 0.00 674.04 0.00 444,730.08
Base 0.00 705.25 0.00 465,358.10

651561904 COOPER ENERGY LTD COMMON STOCK 19 Jul 2012 ITG AUSTRALIA LTD. AUD/AU824 Jul 2012

180,100.000 0.959555 NHEG Local 0.487500 0.00 140.48 0.00 87,658.27
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Base 0.508048 0.00 146.40 0.00 91,353.04

20 Jul 2012 ITG AUSTRALIA LTD. AUD/AU825 Jul 2012

966,979.000 0.963159 NHEG Local 0.480000 0.00 742.64 0.00 463,407.28
Base 0.498360 0.00 771.05 0.00 481,132.69

23 Jul 2012 ITG AUSTRALIA LTD. AUD/AU826 Jul 2012

93,021.000 0.973757 NHEG Local 0.461700 0.00 68.72 0.00 42,879.08
Base 0.474143 0.00 70.57 0.00 44,034.68

651561904 Total

1,240,100.000 Local 0.00 951.84 0.00 593,944.63
Base 0.00 988.02 0.00 616,520.41

655116002 MACMAHON HOLDINGS LTD COMMON STOCK NPV 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8OPEN

462,794.000 0.957809 NHEH Local 0.288500 0.00 133.52 0.00 133,382.55
Base 0.301208 0.00 139.40 0.00 139,257.98

28 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8OPEN

290,608.000 0.962696 NHEH Local 0.282400 0.00 82.07 0.00 81,985.63
Base 0.293343 0.00 85.25 0.00 85,162.53

655116002 Total

753,402.000 Local 0.00 215.59 0.00 215,368.18
Base 0.00 224.65 0.00 224,420.51

666846902 PALADIN ENERGY LTD COMMON STOCK NPV 05 Sep 2012 ITG AUSTRALIA LTD. AUD/AU810 Sep 2012

53,752.000 0.981017 NHHJ Local 1.245500 0.00 33.47 0.00 66,914.65
Base 1.269601 0.00 34.12 0.00 68,209.47

668239007 PERPETUAL LTD COMMON STOCK NPV 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.03OPEN

5,866.000 0.957809 NHEH Local 26.183300 0.00 153.59 0.00 153,437.65
Base 27.336661 0.00 160.36 0.00 160,196.50

28 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.03OPEN

7,951.000 0.962696 NHEH Local 25.972000 0.00 206.50 0.00 206,296.87
Base 26.978402 0.00 214.50 0.00 214,290.77
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668239007 Total

13,817.000 Local 0.00 360.09 0.00 359,734.52
Base 0.00 374.86 0.00 374,487.27

683640007 SPOTLESS GROUP LTD COMMON STOCK NPV 16 Aug 2012 MERGER AUD/AU8

613,400.000 0.951973 NHHV Local 2.620000 0.00 0.00 0.00 1,607,108.00
Base 2.752179 0.00 0.00 0.00 1,688,186.54

16 Aug 2012 MERGER AUD/AU8CANCEL

-613,400.000 0.951973 NHHV Local 2.620000 0.00 0.00 0.00 -1,607,108.00
Base 2.752179 0.00 0.00 0.00 -1,688,186.54

17 Aug 2012 MERGER AUD/AU817 Aug 2012

613,400.000 0.959187 NHHV Local 2.620000 0.00 0.00 0.00 1,607,108.00
Base 2.731480 0.00 0.00 0.00 1,675,489.76

683640007 Total

613,400.000 Local 0.00 0.00 0.00 1,607,108.00
Base 0.00 0.00 0.00 1,675,489.76

972RWH904 ECHO ENTERTAINMENT GRP N RTS EXP 09JUL12 09 Jul 2012 LAPSED RIGHTS AUD/AU809 Jul 2012

6,984.000 0.981884 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

986FCS902 ECHO ENTERTAINMENT GROUP LTD COMMON STOCK 29 Jun 2012 NEW TO ORD NON CASH AUD/AU802 Jul 2012

6,985.000 0.991473 NHHJ Local 3.300000 0.00 0.00 0.00 23,050.50
Base 3.328381 0.00 0.00 0.00 23,248.74

ACI014TH7 EVOLUTION MINING LTD COMMON STOCK NPV 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8OPEN

204,000.000 0.957809 NHEH Local 1.861000 0.00 379.64 0.00 379,264.36
Base 1.942976 0.00 396.36 0.00 395,970.76

28 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8OPEN

106,592.000 0.962696 NHEH Local 1.933500 0.00 206.10 0.00 205,889.53
Base 2.008422 0.00 214.09 0.00 213,867.65
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ACI014TH7 Total

310,592.000 Local 0.00 585.74 0.00 585,153.89
Base 0.00 610.45 0.00 609,838.41

B00T06903 CARDNO LTD COMMON STOCK 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.01OPEN

80,551.000 0.957809 NHEH Local 7.186600 0.00 578.89 0.00 578,308.93
Base 7.503166 0.00 604.39 0.00 603,783.14

B01C7R906 SUPER RETAIL GROUP LTD COMMON STOCK NPV 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8 0.01OPEN

43,829.000 0.957809 NHEH Local 7.800500 0.00 341.89 0.00 341,546.22
Base 8.144108 0.00 356.95 0.00 356,591.16

B03FYZ909 GOODMAN GROUP REIT NPV 14 Aug 2012 CONVERSION NON CASH AUD/AU821 Aug 2012

45,347.000 1.033023 NHHJ Local 3.600044 0.00 0.00 0.00 163,251.21
Base 3.484961 0.00 0.00 0.00 158,032.54

B0T0H7905 GOODMAN FIELDER LTD COMMON STOCK NPV 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8OPEN

708,193.000 0.957809 NHEH Local 0.502300 0.00 355.73 0.00 355,369.61
Base 0.524426 0.00 371.40 0.00 371,023.46

B12TY1903 ADITYA BIRLA MINERALS LTD COMMON STOCK NPV 12 Sep 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU817 Sep 2012

685,000.000 0.956663 NHEG Local 0.471400 0.00 516.66 0.00 322,392.34
Base 0.492755 0.00 540.06 0.00 336,996.77

13 Sep 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU818 Sep 2012

156,800.000 0.957075 NHEG Local 0.490700 0.00 123.10 0.00 76,818.66
Base 0.512708 0.00 128.62 0.00 80,263.99

B12TY1903 ADITYA BIRLA MINERALS LTD COMMON STOCK NPV 27 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

264,523.000 0.957809 NHEH Local 0.467600 0.00 123.69 0.00 123,567.26
Base 0.488198 0.00 129.14 0.00 129,010.34

28 Sep 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8OPEN

155,862.000 0.962696 NHEH Local 0.486600 0.00 75.84 0.00 75,766.61
Base 0.505456 0.00 78.78 0.00 78,702.53
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B12TY1903 Total

1,262,185.000 Local 0.00 839.29 0.00 598,544.87
Base 0.00 876.60 0.00 624,973.63

B14W0S902 WOTIF.COM HOLDINGS LTD COMMON STOCK NPV 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8OPEN

113,061.000 0.957809 NHEH Local 3.945800 0.00 446.12 0.00 445,669.97
Base 4.119610 0.00 465.77 0.00 465,301.51

B17ZL5909 MINERAL RESOURCES LTD COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8 0.01OPEN

35,612.000 0.957809 NHEH Local 7.607000 0.00 270.90 0.00 270,629.58
Base 7.942084 0.00 282.83 0.00 282,550.68

B1PPRK902 BOART LONGYEAR LTD COMMON STOCK NPV 23 Aug 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU828 Aug 2012

67,600.000 0.954381 NHEG Local 2.477400 0.00 267.96 0.00 167,204.28
Base 2.595819 0.00 280.77 0.00 175,196.57

24 Aug 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU829 Aug 2012

53,300.000 0.961492 NHEG Local 2.403800 0.00 205.00 0.00 127,917.54
Base 2.500073 0.00 213.21 0.00 133,040.67

27 Aug 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU829 Aug 2012

41,700.000 0.962835 NHEG Local 2.377400 0.00 158.62 0.00 98,978.96
Base 2.469167 0.00 164.74 0.00 102,799.50

B1PPRK902 Total

162,600.000 Local 0.00 631.58 0.00 394,100.78
Base 0.00 658.72 0.00 411,036.74

B23XW7900 NRW HOLDINGS LTD COMMON STOCK NPV 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8OPEN

118,219.000 0.957809 NHEH Local 2.126500 0.00 251.39 0.00 251,141.31
Base 2.220171 0.00 262.46 0.00 262,203.96

B3VL4P904 DULUXGROUP LTD COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC AUD/AU8OPEN

113,700.000 0.957809 NHEH Local 3.214100 0.00 365.44 0.00 365,077.73
Base 3.355679 0.00 381.54 0.00 381,159.22
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B61JC6908 TREASURY WINE ESTATES LTD COMMON STOCK 05 Sep 2012 ITG AUSTRALIA LTD. AUD/AU810 Sep 2012

15,073.000 0.981017 NHHJ Local 4.738600 0.00 35.71 0.00 71,389.21
Base 4.830293 0.00 36.40 0.00 72,770.61

B88FJ4903 GOODMAN GROUP REIT NPV 24 Aug 2012 NEW TO ORD NON CASH AUD/AU827 Aug 2012

45,347.000 1.033023 NHHJ Local 3.600044 0.00 0.00 0.00 163,251.21
Base 3.484961 0.00 0.00 0.00 158,032.54

B8J35W901 CAMPBELL BROTHERS LTD DFD COMMON STOCK NPV 15 Aug 2012 NEW TO ORD NON CASH AUD/AU816 Aug 2012

5,065.000 1.029445 NHHJ Local 11.587767 0.00 0.00 0.00 58,692.04
Base 11.256320 0.00 0.00 0.00 57,013.26

AUSTRALIAN DOLLAR  Total

8,639,197.000 0.00

0.00

15,398.33

16,054.22

0.00

0.00

16,933,310.51

17,661,664.69

Local

Base

BRAZILIAN REAL

232449900 TAM SA PREF PREFERENCE 12 Jun 2012 EXCHANGE OFFER (NON CASH) BRL/BR3CANCEL

-2,867.000 1.827276 NHIL Local 33.895552 0.00 0.00 0.00 -97,178.55
Base 18.549769 0.00 0.00 0.00 -53,182.19

12 Jun 2012 EXCHANGE OFFER (NON CASH) BRL/BR312 Jun 2012

2,867.000 1.827276 NHIL Local 33.895552 0.00 0.00 0.00 97,178.55
Base 18.549769 0.00 0.00 0.00 53,182.19

232449900 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

244103909 AES TIETE SA PREF PREFERENCE 12 Sep 2012 GBM BRASIL DTVM S.A. BRL/BR3 0.01

7,100.000 2.019300 NHHP Local 23.534600 0.00 167.10 0.00 166,928.56
Base 11.654831 0.00 82.75 0.00 82,666.55

12 Sep 2012 GBM BRASIL DTVM S.A. BRL/BR3 0.01CANCEL

-7,100.000 2.019300 NHHP Local 23.534600 0.00 -167.10 0.00 -166,928.56
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Base 11.654831 0.00 -82.75 0.00 -82,666.55

12 Sep 2012 GBM BRASIL DTVM S.A. BRL/BR3 0.0117 Sep 2012

7,100.000 2.019300 NHHP Local 23.534600 0.00 167.10 57.65 166,870.91
Base 11.654831 0.00 82.75 28.55 82,638.00

13 Sep 2012 MORGAN STANLEY CO INCORPORATED BRL/BR3 0.0118 Sep 2012

70,971.000 2.025850 NHHP Local 23.791400 0.00 1,688.50 582.53 1,686,228.42
Base 11.743910 0.00 833.48 287.55 832,356.01

14 Sep 2012 MORGAN STANLEY CO INCORPORATED BRL/BR3 0.0119 Sep 2012

21,173.000 2.017450 NHHP Local 23.738800 0.00 502.62 173.40 501,945.59
Base 11.766735 0.00 249.14 85.95 248,802.00

14 Sep 2012 BARCLAYS CTVM S.A. BRL/BR3 0.0119 Sep 2012

16,045.000 2.017450 NHHP Local 23.875300 0.00 383.08 132.16 382,563.95
Base 11.834395 0.00 189.88 65.51 189,627.48

17 Sep 2012 BARCLAYS CTVM S.A. BRL/BR3 0.0120 Sep 2012

28,843.000 2.031000 NHHP Local 23.052900 0.00 664.91 229.40 664,020.48
Base 11.350517 0.00 327.38 112.95 326,942.63

20 Sep 2012 MORGAN STANLEY CO INCORPORATED BRL/BR3 0.0125 Sep 2012

1,228.000 2.023950 NHHP Local 23.653200 0.00 29.05 10.02 29,007.06
Base 11.686652 0.00 14.35 4.95 14,331.91

21 Sep 2012 MORGAN STANLEY CO INCORPORATED BRL/BR3 0.0126 Sep 2012

5,503.000 2.023750 NHHP Local 23.519600 0.00 129.43 44.65 129,254.28
Base 11.621791 0.00 63.96 22.06 63,868.70

21 Sep 2012 J P MORGAN SECURITIES INC BRL/BR3 0.0126 Sep 2012

6,786.000 2.023750 NHHP Local 23.362501 0.00 158.54 54.70 158,324.69
Base 11.544164 0.00 78.34 27.03 78,233.32

24 Sep 2012 BARCLAYS CTVM S.A. BRL/BR3 0.0127 Sep 2012

6,074.000 2.024750 NHHP Local 23.170000 0.00 140.73 48.55 140,545.30
Base 11.443388 0.00 69.50 23.98 69,413.66

24 Sep 2012 MORGAN STANLEY CO INCORPORATED BRL/BR3 0.0127 Sep 2012
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12,149.000 2.024750 NHHP Local 22.993800 0.00 279.35 96.37 278,975.96
Base 11.356365 0.00 137.97 47.60 137,782.92

25 Sep 2012 UBS AG BRL/BR3 0.0128 Sep 2012

9,306.000 2.025250 NHHP Local 22.539199 0.00 167.80 72.36 209,509.63
Base 11.129095 0.00 82.85 35.73 103,448.77

25 Sep 2012 MORGAN STANLEY CO INCORPORATED BRL/BR3 0.0128 Sep 2012

6,074.000 2.025250 NHHP Local 22.672600 0.00 137.71 47.51 137,528.15
Base 11.194964 0.00 68.00 23.46 67,906.75

26 Sep 2012 UBS AG BRL/BR3 0.01OPEN

16,073.000 2.033750 NHHP Local 22.699700 0.00 291.88 125.87 364,434.52
Base 11.161500 0.00 143.52 61.89 179,193.37

27 Sep 2012 UBS AG BRL/BR3 0.01OPEN

17,203.000 2.031250 NHHP Local 22.758500 0.00 313.21 135.07 391,066.19
Base 11.204185 0.00 154.20 66.50 192,524.89

28 Sep 2012 UBS AG BRL/BR3 0.01OPEN

3,560.000 2.028100 NHHP Local 22.692801 0.00 64.63 27.87 80,693.87
Base 11.189192 0.00 31.87 13.74 39,787.91

28 Sep 2012 UBS AG BRL/BR3 0.01OPEN

10,106.000 2.028100 NHHP Local 22.504499 0.00 181.94 78.46 227,170.07
Base 11.096346 0.00 89.71 38.69 112,011.28

244103909 Total

238,194.000 Local 0.00 5,300.48 1,916.57 5,548,139.07
Base 0.00 2,616.90 946.14 2,738,869.60

283214005 SOUZA CRUZ SA COMMON STOCK NPV 27 Jul 2012 DEUTSCHE BANK SECURITIES INC BRL/BR3 0.0201 Aug 2012

1,352.000 2.014400 NHHP Local 31.030000 0.00 41.95 14.47 41,896.14
Base 15.404091 0.00 20.83 7.18 20,798.32

27 Jul 2012 CANTOR FITZGERALD AND CO BRL/BR3 0.0201 Aug 2012

11,857.000 2.014400 NHHP Local 30.979100 0.00 367.32 126.73 366,825.14
Base 15.378822 0.00 182.35 62.91 182,101.44
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30 Jul 2012 CANTOR FITZGERALD AND CO BRL/BR3 0.0102 Aug 2012

14,345.000 2.035650 NHHP Local 29.890800 0.00 428.78 147.93 428,206.82
Base 14.683664 0.00 210.64 72.67 210,353.85

31 Jul 2012 CANTOR FITZGERALD AND CO BRL/BR3 0.0103 Aug 2012

4,203.000 2.051650 NHHP Local 29.831399 0.00 125.38 43.26 125,212.73
Base 14.540199 0.00 61.11 21.09 61,030.26

01 Aug 2012 J P MORGAN SECURITIES INC BRL/BR3 0.0106 Aug 2012

30,352.000 2.038650 NHHP Local 29.100000 0.00 883.24 304.72 882,055.24
Base 14.274152 0.00 433.25 149.47 432,666.34

01 Aug 2012 BARCLAYS CTVM S.A. BRL/BR3 0.0106 Aug 2012

300.000 2.038650 NHHP Local 29.000000 0.00 8.70 3.00 8,688.30
Base 14.225100 0.00 4.27 1.47 4,261.79

02 Aug 2012 BARCLAYS CTVM S.A. BRL/BR3 0.0107 Aug 2012

4,713.000 2.052200 NHHP Local 29.120000 0.00 137.24 47.35 137,057.97
Base 14.189650 0.00 66.87 23.07 66,785.87

02 Aug 2012 BARCLAYS CTVM S.A. BRL/BR3 0.0107 Aug 2012

9,425.000 2.052200 NHHP Local 29.000300 0.00 273.33 94.30 272,960.20
Base 14.131322 0.00 133.19 45.95 133,008.58

02 Aug 2012 UBS AG BRL/BR3 0.0107 Aug 2012

6,097.000 2.052200 NHHP Local 28.944899 0.00 141.18 60.88 176,274.99
Base 14.104327 0.00 68.79 29.67 85,895.62

03 Aug 2012 UBS AG BRL/BR3 0.0108 Aug 2012

735.000 2.023950 NHHP Local 29.590100 0.00 17.40 7.50 21,723.82
Base 14.619976 0.00 8.60 3.71 10,733.38

03 Aug 2012 CITIGROUPGLOBAL MARKETS INC. BRL/BR3 0.0108 Aug 2012

11,335.000 2.023950 NHHP Local 29.100000 0.00 329.85 113.80 329,404.85
Base 14.377826 0.00 162.97 56.23 162,753.45

03 Aug 2012 BARCLAYS CTVM S.A. BRL/BR3 0.0108 Aug 2012

25,741.000 2.023950 NHHP Local 29.220220 0.00 752.16 259.49 751,146.03
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Base 14.437224 0.00 371.63 128.21 371,128.75

06 Aug 2012 CITIGROUPGLOBAL MARKETS INC. BRL/BR3 0.0109 Aug 2012

16,764.000 2.026750 NHHP Local 29.000000 0.00 486.16 167.72 485,502.12
Base 14.308622 0.00 239.87 82.75 239,547.12

06 Aug 2012 BARCLAYS CTVM S.A. BRL/BR3 0.0109 Aug 2012

15,132.000 2.026750 NHHP Local 28.979500 0.00 438.52 151.29 437,927.98
Base 14.298507 0.00 216.37 74.65 216,074.00

07 Aug 2012 BARCLAYS CTVM S.A. BRL/BR3 0.0110 Aug 2012

28,337.000 2.027250 NHHP Local 28.433000 0.00 805.71 277.97 804,622.24
Base 14.025404 0.00 397.44 137.12 396,903.31

07 Aug 2012 UBS AG BRL/BR3 0.0110 Aug 2012

11,335.000 2.027250 NHHP Local 28.326900 0.00 256.87 110.77 320,717.77
Base 13.973067 0.00 126.71 54.64 158,203.36

07 Aug 2012 CITIGROUPGLOBAL MARKETS INC. BRL/BR3 0.0110 Aug 2012

34,004.000 2.027250 NHHP Local 28.133500 0.00 956.65 330.04 955,364.84
Base 13.877667 0.00 471.90 162.80 471,261.48

08 Aug 2012 BARCLAYS CTVM S.A. BRL/BR3 0.0113 Aug 2012

49,298.000 2.023150 NHHP Local 27.357100 0.00 1,348.65 465.28 1,346,836.39
Base 13.522032 0.00 666.61 229.98 665,712.57

283214005 Total

275,325.000 Local 0.00 7,799.09 2,726.50 7,892,423.57
Base 0.00 3,843.40 1,343.57 3,889,219.49

972VVG908 PDG REALTY RTS EXP 15AUG12 03 Aug 2012 J P MORGAN SECURITIES INC BRL/BR308 Aug 2012

597.000 2.023950 NHHJ Local 0.020000 0.00 0.01 0.00 11.93
Base 0.009882 0.00 0.00 0.00 5.89

972VVG908 PDG REALTY RTS EXP 15AUG12 03 Aug 2012 J P MORGAN SECURITIES INC BRL/BR308 Aug 2012

10,310.000 2.023950 NHIL Local 0.020000 0.00 0.24 0.07 205.89
Base 0.009882 0.00 0.12 0.03 101.73
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972VVG908 Total

10,907.000 Local 0.00 0.25 0.07 217.82
Base 0.00 0.12 0.03 107.62

986BXM901 ITAUSA INVESTIMENTOS ITAU EXP 31MAY12 17 May 2012 RIGHTS SOLD BRL/BR3CANCEL

-1,338.000 1.993750 NHHJ Local 0.026621 0.00 0.00 0.00 -35.62
Base 0.013352 0.00 0.00 0.00 -17.88

986BXM901 ITAUSA INVESTIMENTOS ITAU EXP 31MAY12 17 May 2012 RIGHTS SOLD BRL/BR3CANCEL

-1,791.000 1.993750 NHIL Local 0.026616 0.00 0.00 0.00 -47.67
Base 0.013350 0.00 0.00 0.00 -23.91

986BXM901 ITAUSA INVESTIMENTOS ITAU EXP 31MAY12 17 May 2012 2 RIGHTS SOLD BRL/BR323 May 2012

1,338.000 1.993750 NHHJ Local 0.026621 0.00 0.00 0.00 35.62
Base 0.013352 0.00 0.00 0.00 17.88

986BXM901 ITAUSA INVESTIMENTOS ITAU EXP 31MAY12 17 May 2012 2 RIGHTS SOLD BRL/BR323 May 2012

1,791.000 1.993750 NHIL Local 0.026616 0.00 0.00 0.00 47.67
Base 0.013350 0.00 0.00 0.00 23.91

986BXM901 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

B1Z8B6907 REDECARD SA COMMON STOCK NPV 24 Sep 2012 BANCO ITAU SA BRL/BR327 Sep 2012

9,517.000 2.024750 NHHJ Local 35.000000 0.00 0.00 0.00 333,095.00
Base 17.286085 0.00 0.00 0.00 164,511.67

B1Z8B6907 REDECARD SA COMMON STOCK NPV 24 Sep 2012 BANCO ITAU SA BRL/BR327 Sep 2012

22,401.000 2.024750 NHIL Local 35.000000 0.00 0.00 0.00 784,035.00
Base 17.286085 0.00 0.00 0.00 387,225.58

B1Z8B6907 Total

31,918.000 Local 0.00 0.00 0.00 1,117,130.00
Base 0.00 0.00 0.00 551,737.25

B7XL4M900 OI SA COMMON STOCK NPV 21 Aug 2012 SALE OF FRACTIONAL S BRL/BR321 Aug 2012
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0.397 2.017350 NHHJ Local 10.377833 0.00 0.00 0.00 4.12
Base 5.144290 0.00 0.00 0.00 2.04

B7XL4M900 OI SA COMMON STOCK NPV 21 Aug 2012 SALE OF FRACTIONAL S BRL/BR321 Aug 2012

0.060 2.017350 NHIL Local 10.333333 0.00 0.00 0.00 0.62
Base 5.122231 0.00 0.00 0.00 0.32

B7XL4M900 Total

0.457 Local 0.00 0.00 0.00 4.74
Base 0.00 0.00 0.00 2.36

B7XL5Q900 OI SA PREFERENCE PREFERENCE 21 Aug 2012 SALE OF FRACTIONAL S BRL/BR321 Aug 2012

0.323 2.017350 NHIL Local 9.287925 0.00 0.00 0.00 3.00
Base 4.604023 0.00 0.00 0.00 1.50

B7XL5Q900 OI SA PREFERENCE PREFERENCE 21 Aug 2012 SALE OF FRACTIONAL S BRL/BR321 Aug 2012

0.473 2.017350 NHHJ Local 9.281183 0.00 0.00 0.00 4.39
Base 4.600681 0.00 0.00 0.00 2.19

B7XL5Q900 Total

0.796 Local 0.00 0.00 0.00 7.39
Base 0.00 0.00 0.00 3.69

B814LQ903 OI S.A. PREFERRED STOCK 27 Aug 2012 EXCHANGE OFFER BRL/BR327 Aug 2012

6,013.000 2.025850 NHHJ Local 0.300167 0.00 0.00 0.00 1,804.91
Base 0.148168 0.00 0.00 0.00 890.94

B814LQ903 OI S.A. PREFERRED STOCK 27 Aug 2012 EXCHANGE OFFER BRL/BR327 Aug 2012

4,513.000 2.025850 NHIL Local 0.300168 0.00 0.00 0.00 1,354.66
Base 0.148169 0.00 0.00 0.00 668.70

B814LQ903 Total

10,526.000 Local 0.00 0.00 0.00 3,159.57
Base 0.00 0.00 0.00 1,559.64

B83MRF909 OI SA PREFERRED STOCK 27 Aug 2012 EXCHANGE OFFER BRL/BR327 Aug 2012

17,210.000 2.025850 NHHJ Local 0.300168 0.00 0.00 0.00 5,165.90
Base 0.148169 0.00 0.00 0.00 2,549.99
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B83MRF909 OI SA PREFERRED STOCK 27 Aug 2012 EXCHANGE OFFER BRL/BR327 Aug 2012

32,564.000 2.025850 NHIL Local 0.300168 0.00 0.00 0.00 9,774.68
Base 0.148169 0.00 0.00 0.00 4,824.99

B83MRF909 Total

49,774.000 Local 0.00 0.00 0.00 14,940.58
Base 0.00 0.00 0.00 7,374.98

BRAZILIAN REAL  Total

616,645.253 0.00

0.00

13,099.82

6,460.42

4,643.14

2,289.74

14,576,022.74

7,188,874.63

Local

Base

CANADIAN DOLLAR

01626P957 ALIMENTATION COUCHE TARD  B COMMON STOCK NPV 05 Jul 2012 GOLDMAN SACHS + CO CAD/CAN 0.0110 Jul 2012

1,600.000 1.013200 NHHV Local 45.249200 0.00 16.00 0.00 72,382.72
Base 44.659692 0.00 15.79 0.00 71,439.72

05 Jul 2012 J.P. MORGAN CLEARING CORP. CAD/CAN 0.0210 Jul 2012

5,800.000 1.013200 NHHV Local 45.200000 0.00 116.00 0.00 262,044.00
Base 44.611133 0.00 114.49 0.00 258,630.08

06 Jul 2012 GOLDMAN SACHS CAD/CAN 0.0111 Jul 2012

200.000 1.019950 NHHV Local 44.588900 0.00 2.00 0.00 8,915.78
Base 43.716751 0.00 1.96 0.00 8,741.39

09 Jul 2012 ITG CANADA CAD/CAN 0.0212 Jul 2012

900.000 1.021150 NHHV Local 44.165000 0.00 15.90 0.00 39,732.60
Base 43.250257 0.00 15.57 0.00 38,909.66

09 Jul 2012 GOLDMAN SACHS + CO INTL. CAD/CAN 0.0112 Jul 2012

700.000 1.021150 NHHV Local 44.147500 0.00 7.00 0.00 30,896.25
Base 43.233120 0.00 6.86 0.00 30,256.33

10 Jul 2012 GOLDMAN SACHS + CO INTL. CAD/CAN 0.0113 Jul 2012

8,700.000 1.020250 NHHV Local 45.379700 0.00 87.00 0.00 394,716.39
Base 44.479000 0.00 85.27 0.00 386,882.03
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11 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN 0.0213 Jul 2012

2,600.000 1.019550 NHHV Local 47.887300 0.00 49.80 0.00 124,457.18
Base 46.969055 0.00 48.85 0.00 122,070.70

12 Jul 2012 GOLDMAN SACHS + CO CAD/CAN 0.0117 Jul 2012

1,800.000 1.021500 NHHV Local 47.638300 0.00 18.00 0.00 85,730.94
Base 46.635634 0.00 17.62 0.00 83,926.52

13 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN 0.0217 Jul 2012

1,400.000 1.015100 NHHV Local 48.149700 0.00 26.96 0.00 67,382.62
Base 47.433455 0.00 26.56 0.00 66,380.28

16 Jul 2012 GOLDMAN SACHS CANADA CAD/CAN 0.0119 Jul 2012

1,300.000 1.015650 NHHV Local 48.375100 0.00 13.00 0.00 62,874.63
Base 47.629695 0.00 12.80 0.00 61,905.80

17 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN 0.0219 Jul 2012

500.000 1.014150 NHHV Local 48.054700 0.00 9.61 0.00 24,017.74
Base 47.384213 0.00 9.48 0.00 23,682.63

18 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN 0.0223 Jul 2012

400.000 1.011300 NHHV Local 48.981100 0.00 7.84 0.00 19,584.60
Base 48.433798 0.00 7.75 0.00 19,365.77

19 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN 0.0223 Jul 2012

1,200.000 1.007650 NHHV Local 48.854500 0.00 23.45 0.00 58,601.95
Base 48.483600 0.00 23.27 0.00 58,157.05

20 Jul 2012 GOLDMAN SACHS CAD/CAN 0.0125 Jul 2012

1,000.000 1.011350 NHHV Local 48.184000 0.00 10.00 0.00 48,174.00
Base 47.643249 0.00 9.89 0.00 47,633.36

23 Jul 2012 GOLDMAN SACHS + CO INTL. CAD/CAN 0.0126 Jul 2012

2,200.000 1.017250 NHHV Local 48.230400 0.00 22.00 0.00 106,084.88
Base 47.412534 0.00 21.63 0.00 104,285.95

24 Jul 2012 GOLDMAN SACHS + CO INTL. CAD/CAN 0.0127 Jul 2012

200.000 1.020750 NHHV Local 47.304000 0.00 2.00 0.00 9,458.80
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Base 46.342395 0.00 1.96 0.00 9,266.52

01626P957 Total

30,500.000 Local 0.00 426.56 0.00 1,415,055.08
Base 0.00 419.75 0.00 1,391,533.79

129584959 CALFRAC WELL SERVICES LTD COMMON STOCK NPV 19 Jul 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0424 Jul 2012

17,500.000 1.007650 NHEG Local 21.748000 0.00 700.00 0.00 379,890.00
Base 21.582891 0.00 694.69 0.00 377,005.90

138873955 CANYON SERVICES GROUP INC COMMON STOCK 19 Jul 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0424 Jul 2012

16,900.000 1.007650 NHEG Local 9.889500 0.00 676.00 0.00 166,456.55
Base 9.814420 0.00 670.87 0.00 165,192.82

20 Jul 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0425 Jul 2012

7,200.000 1.011350 NHEG Local 9.660000 0.00 288.00 0.00 69,264.00
Base 9.551589 0.00 284.77 0.00 68,486.68

23 Jul 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0426 Jul 2012

5,600.000 1.017250 NHEG Local 9.314800 0.00 224.00 0.00 51,938.88
Base 9.156844 0.00 220.20 0.00 51,058.13

138873955 Total

29,700.000 Local 0.00 1,188.00 0.00 287,659.43
Base 0.00 1,175.84 0.00 284,737.63

21037X100 CONSTELLATION SOFTWARE INC COMMON STOCK 23 Aug 2012 ITG CANADA CAD/CAN 0.0428 Aug 2012

1,800.000 0.992800 NHEG Local 97.959089 0.00 72.52 0.00 176,253.84
Base 98.669509 0.00 73.05 0.00 177,532.07

293570958 ENSIGN ENERGY SERVICES INC COMMON STOCK NPV 19 Jul 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0424 Jul 2012

30,100.000 1.007650 NHEG Local 14.443200 0.00 1,204.00 0.00 433,536.32
Base 14.333548 0.00 1,194.86 0.00 430,244.95

293570958 ENSIGN ENERGY SERVICES INC COMMON STOCK NPV 04 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0107 Sep 2012

7,600.000 0.986250 NHHJ Local 14.990700 0.00 102.60 0.00 113,826.72
Base 15.199696 0.00 104.03 0.00 115,413.66
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05 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0110 Sep 2012

1,588.000 0.990250 NHHJ Local 15.001902 0.00 21.44 0.00 23,801.58
Base 15.149611 0.00 21.65 0.00 24,035.93

293570958 Total

39,288.000 Local 0.00 1,328.04 0.00 571,164.62
Base 0.00 1,320.54 0.00 569,694.54

448055103 HUSKY ENERGY INC COMMON STOCK NPV 05 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Sep 2012

5,072.000 0.990250 NHHJ Local 26.137151 0.00 75.33 2.97 132,489.33
Base 26.394497 0.00 76.07 3.00 133,793.82

464998954 IVANHOE MINES LTD RTS EXP19JUL12 19 Jul 2012 11 RIGHTS EXERCISED CAD/CAN30 Jul 2012

11,893.000 1.010850 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

46579N954 IVANHOE MINES LTD COMMON STOCK NPV 08 Aug 2012 CUSIP CHANGE NON CASH CAD/CAN08 Aug 2012

16,055.000 1.002115 NHHJ Local 17.716976 0.00 0.00 0.00 284,446.05
Base 17.679589 0.00 0.00 0.00 283,845.80

78505P951 SXC HEALTH SOLUTIONS CORP COMMON STOCK NPV 11 Jul 2012 CUSIP CHANGE NON CASH CAD/CAN11 Jul 2012

1,300.000 1.035000 NHHJ Local 94.879100 0.00 0.00 0.00 123,342.83
Base 91.670631 0.00 0.00 0.00 119,171.82

87971M996 TELUS CORP COM (NON CANADIAN 04 Sep 2012 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.0107 Sep 2012

1,463.000 0.986250 NHHJ Local 62.539002 0.00 19.75 0.00 91,474.81
Base 63.410902 0.00 20.03 0.00 92,750.12

91911K953 VALEANT PHARMACEUTICALS INTE COMMON STOCK NPV 07 Sep 2012 BARCLAYS CAPITAL CAD/CAN 0.0312 Sep 2012

3,462.000 0.977750 NHHP Local 58.430000 0.00 103.86 0.00 202,180.80
Base 59.759652 0.00 106.22 0.00 206,781.69

07 Sep 2012 BROCKHOUSE + COOPER INC MONTREAL CAD/CAN 0.0312 Sep 2012

16,514.000 0.977750 NHHP Local 58.135100 0.00 495.42 0.00 959,547.62
Base 59.458041 0.00 506.69 0.00 981,383.40
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07 Sep 2012 BARCLAYS CAPITAL CAD/CAN 0.0312 Sep 2012

4,486.000 0.977750 NHHP Local 58.106001 0.00 134.58 0.00 260,528.94
Base 59.428280 0.00 137.64 0.00 266,457.62

91911K953 Total

24,462.000 Local 0.00 733.86 0.00 1,422,257.36
Base 0.00 750.55 0.00 1,454,622.71

96467A952 WHITECAP RESOURCES INC COMMON STOCK 19 Jul 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0424 Jul 2012

68,800.000 1.007650 NHEG Local 6.978200 0.00 2,752.00 0.00 477,348.16
Base 6.925222 0.00 2,731.11 0.00 473,724.17

CANADIAN DOLLAR  Total

247,833.000 0.00

0.00

7,296.06

7,261.63

2.97

3.00

5,361,381.51

5,358,412.37

Local

Base

CHILEAN PESO

986BSL909 CENCOSUD SA RTS EXP 21JUL2012 23 Jul 2012 RIGHTS EXERCISED CLP/CL223 Jul 2012

4,017.000 492.650000 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

CHILEAN PESO  Total

4,017.000 0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

Local

Base

DANISH KRONE

707752903 NOVO NORDISK A/S B COMMON STOCK DKK1. 23 Aug 2012 SVENSKA HANDELSBANKEN DKK/DK2 0.2428 Aug 2012

7,799.000 5.919100 NHHP Local 934.514699 0.00 10,932.42 0.00 7,277,347.72
Base 157.881215 0.00 1,846.97 0.00 1,229,468.62

708525902 H LUNDBECK A/S COMMON STOCK DKK5. 05 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD DKK/DK2 0.0110 Jul 2012

9,500.000 6.008100 NHHV Local 124.900000 0.00 474.62 0.00 1,186,075.38
Base 20.788602 0.00 79.00 0.00 197,412.72
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05 Jul 2012 J.P. MORGAN CLEARING CORP. DKK/DK2 0.0110 Jul 2012

5,200.000 6.008100 NHHV Local 123.200000 0.00 448.45 0.00 640,191.55
Base 20.505651 0.00 74.64 0.00 106,554.74

05 Jul 2012 DEUTSCHE BANK SECURITIES INC DKK/DK2 0.0110 Jul 2012

100.000 6.008100 NHHV Local 124.148200 0.00 4.97 0.00 12,409.85
Base 20.663471 0.00 0.83 0.00 2,065.52

06 Jul 2012 DEUTSCHE BANK SECURITIES INC DKK/DK2 0.0111 Jul 2012

3,100.000 6.056350 NHHV Local 121.782900 0.00 151.02 0.00 377,375.97
Base 20.108300 0.00 24.94 0.00 62,310.79

09 Jul 2012 MORGAN STANLEY CO INCORPORATED DKK/DK2 0.0112 Jul 2012

542.000 6.048350 NHHV Local 121.038600 0.00 26.24 0.00 65,576.68
Base 20.011838 0.00 4.34 0.00 10,842.08

09 Jul 2012 J.P. MORGAN CLEARING CORP. DKK/DK2 0.0112 Jul 2012

26,956.000 6.048350 NHHV Local 121.461600 0.00 2,291.88 0.00 3,271,827.01
Base 20.081774 0.00 378.93 0.00 540,945.38

10 Jul 2012 J.P. MORGAN CLEARING CORP. DKK/DK2 0.0113 Jul 2012

4,702.000 6.069000 NHHV Local 120.600000 0.00 396.94 0.00 566,664.26
Base 19.871478 0.00 65.40 0.00 93,370.29

708525902 Total

50,100.000 Local 0.00 3,794.12 0.00 6,120,120.70
Base 0.00 628.08 0.00 1,013,501.52

DANISH KRONE  Total

57,899.000 0.00

0.00

14,726.54

2,475.05

0.00

0.00

13,397,468.42

2,242,970.14

Local

Base

EGYPTIAN POUND

616261905 EZZ STEEL COMMON STOCK EGP5. 05 Sep 2012 CITIGROUPGLOBAL MARKETS LIMITED EGP/EG2 0.0106 Sep 2012

70,526.000 6.097500 NHHJ Local 9.707800 0.00 2,738.61 0.00 681,913.69
Base 1.592095 0.00 449.14 0.00 111,834.96
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ACI018IM9 ORASCOM TELECOM MEDIA + TECH COMMON STOCK 17 Jul 2012 CITIGROUPGLOBAL MARKETS LIMITED EGP/EG218 Jul 2012

147,108.000 6.064750 NHHJ Local 0.411600 0.00 242.20 0.00 60,307.45
Base 0.067868 0.00 39.94 0.00 9,943.93

B1R9JX907 SIDI KERIR PETROCHEMICALS CO COMMON STOCK EGP2. 05 Sep 2012 CITIGROUPGLOBAL MARKETS LIMITED EGP/EG2 0.0106 Sep 2012

8,600.000 6.097500 NHHJ Local 13.216800 0.00 454.66 0.00 113,209.82
Base 2.167577 0.00 74.56 0.00 18,566.60

06 Sep 2012 CITIGROUPGLOBAL MARKETS LIMITED EGP/EG2 0.0109 Sep 2012

17,500.000 6.094250 NHHJ Local 13.173400 0.00 922.14 0.00 229,612.36
Base 2.161611 0.00 151.31 0.00 37,676.89

09 Sep 2012 1 CITIGROUPGLOBAL MARKETS LIMITED EGP/EG2 0.0111 Sep 2012

14,621.000 6.094250 NHHJ Local 13.174000 0.00 770.47 0.00 191,846.58
Base 2.161710 0.00 126.43 0.00 31,479.93

10 Sep 2012 HSBC BANKPLC EGP/EG2 0.0111 Sep 2012

100,000.000 6.087500 NHHJ Local 13.187200 0.00 5,274.88 0.00 1,313,445.12
Base 2.166275 0.00 866.51 0.00 215,761.01

B1R9JX907 Total

140,721.000 Local 0.00 7,422.15 0.00 1,848,113.88
Base 0.00 1,218.81 0.00 303,484.43

EGYPTIAN POUND  Total

358,355.000 0.00

0.00

10,402.96

1,707.89

0.00

0.00

2,590,335.02

425,263.32

Local

Base

EURO CURRENCY

AUSTRIA

B138N3906 POLYTEC HOLDING AG COMMON STOCK 12 Sep 2012 DIRECT ACCESS PARTNERS, LLC EUR/AT2 0.0117 Sep 2012

18,817.000 0.775615 NHEG Local 5.463900 0.00 164.50 0.00 102,649.71
Base 7.044603 0.00 212.09 0.00 132,346.22

13 Sep 2012 DIRECT ACCESS PARTNERS, LLC EUR/AT2 0.0118 Sep 2012

26,180.000 0.774503 NHEG Local 5.475100 0.00 229.34 0.00 143,108.78
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Base 7.069179 0.00 296.11 0.00 184,774.98

14 Sep 2012 DIRECT ACCESS PARTNERS, LLC EUR/AT2 0.0119 Sep 2012

9,603.000 0.761006 NHEG Local 5.497700 0.00 84.47 0.00 52,709.94
Base 7.224253 0.00 111.00 0.00 69,263.50

B138N3906 Total

54,600.000 Local 0.00 478.31 0.00 298,468.43
Base 0.00 619.20 0.00 386,384.70

AUSTRIA Total
54,600.000 0.00

0.00 619.20

478.31

0.00

0.00 298,468.43

386,384.70

Local

Base

BELGIUM

475531901 ANHEUSER BUSCH INBEV NV COMMON STOCK NPV 23 Aug 2012 PERSHING LLC EUR/BE5 0.1228 Aug 2012

23,477.000 0.794755 NHHP Local 64.360900 0.00 2,266.50 0.00 1,508,734.34
Base 80.982064 0.00 2,851.82 0.00 1,898,364.07

726613904 AGEAS COMMON STOCK NPV 07 Aug 2012 REVERSE SPLIT NON CASH EUR/BE507 Aug 2012

47,785.000 0.717314 NHHJ Local 7.794857 0.00 0.00 0.00 372,477.25
Base 10.866728 0.00 0.00 0.00 519,266.59

B06S4F905 RHJ INTERNATIONAL COMMON STOCK NPV 12 Sep 2012 DIRECT ACCESS PARTNERS, LLC EUR/BE5 0.0117 Sep 2012

37,035.000 0.775615 NHEG Local 3.679700 0.00 218.04 0.00 136,059.65
Base 4.744235 0.00 281.12 0.00 175,421.63

13 Sep 2012 3 DIRECT ACCESS PARTNERS, LLC EUR/BE5 0.0121 Sep 2012

53,165.000 0.774503 NHEG Local 3.661000 0.00 311.42 0.00 194,325.65
Base 4.726902 0.00 402.09 0.00 250,903.68

B06S4F905 Total

90,200.000 Local 0.00 529.46 0.00 330,385.30
Base 0.00 683.21 0.00 426,325.31

B09LR2901 DEVGEN COMMON STOCK NPV 23 Aug 2012 UBS AG EUR/BE5 0.0228 Aug 2012

11,473.000 0.794755 NHEG Local 9.423100 0.00 172.98 0.00 107,938.25
Base 11.856610 0.00 217.65 0.00 135,813.24
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24 Aug 2012 UBS AG EUR/BE5 0.0228 Aug 2012

11,531.000 0.797894 NHEG Local 9.237000 0.00 170.42 0.00 106,341.43
Base 11.576726 0.00 213.59 0.00 133,277.64

27 Aug 2012 UBS AG EUR/BE5 0.0230 Aug 2012

27,796.000 0.798945 NHEG Local 9.085200 0.00 404.05 0.00 252,128.17
Base 11.371496 0.00 505.73 0.00 315,576.38

B09LR2901 Total

50,800.000 Local 0.00 747.45 0.00 466,407.85
Base 0.00 936.97 0.00 584,667.26

BELGIUM Total
212,262.000 0.00

0.00 4,472.00

3,543.41

0.00

0.00 2,678,004.74

3,428,623.23

Local

Base

FINLAND

444747000 HUHTAMAKI OYJ COMMON STOCK 19 Jul 2012 NOMURA INTERNATIONAL PLC EUR/FI2 0.0124 Jul 2012

10,700.000 0.815860 NHHV Local 12.024200 0.00 64.33 0.00 128,594.61
Base 14.738068 0.00 78.85 0.00 157,618.48

20 Jul 2012 NOMURA INTERNATIONAL PLC EUR/FI2 0.0125 Jul 2012

33,222.000 0.821862 NHHV Local 11.999200 0.00 199.32 0.00 398,438.10
Base 14.600018 0.00 242.52 0.00 484,799.27

23 Jul 2012 NOMURA INTERNATIONAL PLC EUR/FI2 0.0126 Jul 2012

23,476.000 0.824810 NHHV Local 11.718900 0.00 137.56 0.00 274,975.34
Base 14.207999 0.00 166.78 0.00 333,380.22

24 Jul 2012 NOMURA INTERNATIONAL PLC EUR/FI2 0.0127 Jul 2012

9,302.000 0.829119 NHHV Local 11.718000 0.00 54.50 0.00 108,946.34
Base 14.133074 0.00 65.73 0.00 131,400.12

444747000 Total

76,700.000 Local 0.00 455.71 0.00 910,954.39
Base 0.00 553.88 0.00 1,107,198.09

466514908 OUTOKUMPU OYJ COMMON STOCK NPV 05 Sep 2012 CABRERA CAPITAL MARKETS LLC EUR/FI210 Sep 2012
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60,568.000 0.793493 NHHJ Local 0.690600 0.00 20.91 0.00 41,807.35
Base 0.870329 0.00 26.35 0.00 52,687.74

472766906 RAUTARUUKKI OYJ COMMON STOCK NPV 05 Sep 2012 CABRERA CAPITAL MARKETS LLC EUR/FI210 Sep 2012

21,278.000 0.793493 NHHJ Local 4.987300 0.00 53.06 0.00 106,066.71
Base 6.285248 0.00 66.87 0.00 133,670.63

B79V3H907 CITYCON OYJ RTS EXP 01OCT12 19 Sep 2012 RIGHTS SOLD EUR/FI224 Sep 2012

97,649.000 0.765111 NHEH Local 0.082751 0.00 0.00 0.00 8,080.56
Base 0.108156 0.00 0.00 0.00 10,561.29

FINLAND Total
256,195.000 0.00

0.00 647.10

529.68

0.00

0.00 1,066,909.01

1,304,117.75

Local

Base

FRANCE

445708902 DERICHEBOURG COMMON STOCK EUR.2522 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/FR427 Aug 2012

18,524.000 0.801860 NHEH Local 2.485700 0.00 23.02 0.00 46,022.09
Base 3.099918 0.00 28.71 0.00 57,394.17

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR428 Aug 2012

10,556.000 0.794755 NHEH Local 2.499000 0.00 9.24 0.00 26,370.20
Base 3.144365 0.00 11.63 0.00 33,180.29

29 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR403 Sep 2012

28,259.000 0.797544 NHEH Local 2.345900 0.00 23.19 0.00 66,269.60
Base 2.941405 0.00 29.08 0.00 83,092.09

445708902 Total

57,339.000 Local 0.00 55.45 0.00 138,661.89
Base 0.00 69.42 0.00 173,666.55

525397907 HERMES INTERNATIONAL COMMON STOCK NPV 02 Jul 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.4505 Jul 2012

1,968.000 0.794660 NHHP Local 240.865200 0.00 711.03 0.00 473,311.68
Base 303.104724 0.00 894.76 0.00 595,615.33

03 Jul 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.4506 Jul 2012
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4,144.000 0.792393 NHHP Local 238.901100 0.00 1,485.01 0.00 988,521.15
Base 301.493198 0.00 1,874.08 0.00 1,247,513.73

03 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC EUR/FR4 0.0906 Jul 2012

547.000 0.792393 NHHP Local 238.284406 0.00 39.10 0.00 130,302.47
Base 300.714931 0.00 49.34 0.00 164,441.72

525397907 Total

6,659.000 Local 0.00 2,235.14 0.00 1,592,135.30
Base 0.00 2,818.18 0.00 2,007,570.78

548120906 MERSEN (EX CARBON LORRAINE) COMMON STOCK EUR2. 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0105 Jul 2012

1,968.000 0.794660 NHEH Local 20.169502 0.00 19.85 0.00 39,673.73
Base 25.381298 0.00 24.98 0.00 49,925.41

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0106 Jul 2012

1,193.000 0.792393 NHEH Local 20.406900 0.00 12.17 0.00 24,333.26
Base 25.753509 0.00 15.36 0.00 30,708.58

04 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0109 Jul 2012

948.000 0.798308 NHEH Local 20.463502 0.00 9.70 0.00 19,389.70
Base 25.633593 0.00 12.15 0.00 24,288.50

548120906 Total

4,109.000 Local 0.00 41.72 0.00 83,396.69
Base 0.00 52.49 0.00 104,922.49

712354901 GROUPE STERIA SCA COMMON STOCK EUR1. 22 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0127 Aug 2012

2,730.000 0.801860 NHEH Local 10.928700 0.00 14.92 0.00 29,820.43
Base 13.629187 0.00 18.61 0.00 37,189.07

712354901 GROUPE STERIA SCA COMMON STOCK EUR1. 23 Aug 2012 DIRECT ACCESS PARTNERS, LLC EUR/FR4 0.0228 Aug 2012

39,100.000 0.794755 NHEG Local 10.764400 0.00 673.42 0.00 420,214.62
Base 13.544300 0.00 847.33 0.00 528,734.79

712354901 GROUPE STERIA SCA COMMON STOCK EUR1. 23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR428 Aug 2012

4,340.000 0.794755 NHEH Local 10.793800 0.00 16.40 0.00 46,828.69
Base 13.581292 0.00 20.64 0.00 58,922.17
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24 Aug 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0129 Aug 2012

3,465.000 0.797894 NHEH Local 10.615001 0.00 36.78 0.00 36,744.20
Base 13.303773 0.00 46.10 0.00 46,051.48

712354901 Total

49,635.000 Local 0.00 741.52 0.00 533,607.94
Base 0.00 932.68 0.00 670,897.51

721247906 ESSILOR INTERNATIONAL COMMON STOCK EUR.1812 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC EUR/FR4 0.0317 Jul 2012

6,500.000 0.819672 NHHP Local 71.914100 0.00 140.23 0.00 467,301.42
Base 87.735216 0.00 171.08 0.00 570,107.82

13 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC EUR/FR4 0.0318 Jul 2012

1,031.000 0.817528 NHHP Local 71.889800 0.00 22.24 0.00 74,096.14
Base 87.935581 0.00 27.20 0.00 90,634.38

13 Jul 2012 J.P. MORGAN CLEARING CORP. EUR/FR4 0.1318 Jul 2012

2,469.000 0.817528 NHHP Local 72.013900 0.00 266.70 0.00 177,535.62
Base 88.087380 0.00 326.23 0.00 217,161.52

721247906 Total

10,000.000 Local 0.00 429.17 0.00 718,933.18
Base 0.00 524.51 0.00 877,903.72

775943905 ILIAD SA COMMON STOCK NPV 22 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0727 Aug 2012

4,093.000 0.801860 NHEH Local 119.032199 0.00 243.60 0.00 486,955.19
Base 148.445114 0.00 303.79 0.00 607,282.06

B0Z5YZ906 ARKEMA COMMON STOCK EUR10.22 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0427 Aug 2012

4,230.000 0.801860 NHEH Local 69.355100 0.00 146.69 0.00 293,225.38
Base 86.492779 0.00 182.94 0.00 365,681.52

FRANCE Total
136,065.000 0.00

0.00 4,884.01

3,893.29

0.00

0.00 3,846,915.57

4,807,924.63

Local

Base

GERMANY
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435435003 FUCHS PETROLUB AG  PFD PREFERENCE 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/DE5 0.0305 Jul 2012

5,987.000 0.794660 NHEH Local 43.720399 0.00 130.88 0.00 261,623.15
Base 55.017742 0.00 164.70 0.00 329,226.52

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/DE5 0.0306 Jul 2012

4,211.000 0.792393 NHEH Local 43.917801 0.00 92.47 0.00 184,845.39
Base 55.424267 0.00 116.70 0.00 233,274.89

435435003 Total

10,198.000 Local 0.00 223.35 0.00 446,468.54
Base 0.00 281.40 0.00 562,501.41

484628904 SAP AG COMMON STOCK NPV 20 Jul 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0424 Jul 2012

92,300.000 0.821322 NHEB Local 50.787800 0.00 3,281.40 0.00 4,684,432.54
Base 61.836649 0.00 3,995.27 0.00 5,703,527.41

506472901 PUMA SE COMMON STOCK NPV 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/DE5 0.1507 Sep 2012

411.000 0.793493 NHHJ Local 232.330300 0.00 47.74 0.00 95,440.01
Base 292.794391 0.00 60.16 0.00 120,278.33

547055905 JENOPTIK AG COMMON STOCK 22 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/DE524 Aug 2012

5,237.000 0.801860 NHEH Local 5.841400 0.00 15.30 0.00 30,576.11
Base 7.284813 0.00 19.08 0.00 38,131.48

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/DE527 Aug 2012

9,601.000 0.794755 NHEH Local 5.909200 0.00 19.86 0.00 56,714.37
Base 7.435247 0.00 24.99 0.00 71,360.82

547055905 Total

14,838.000 Local 0.00 35.16 0.00 87,290.48
Base 0.00 44.07 0.00 109,492.30

566629903 TUI AG COMMON STOCK NPV 05 Sep 2012 SOCIETE GENERALE LONDON BRANCH EUR/DE507 Sep 2012

14,389.000 0.793493 NHHJ Local 6.089200 0.00 43.81 0.00 87,573.69
Base 7.673918 0.00 55.21 0.00 110,364.79

573467909 DRILLISCH AG COMMON STOCK NPV 05 Jul 2012 DEUTSCHE BANK SECURITIES INC EUR/DE509 Jul 2012
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1,000.000 0.807494 NHHV Local 7.767400 0.00 3.11 0.00 7,764.29
Base 9.619143 0.00 3.85 0.00 9,615.29

06 Jul 2012 DEUTSCHE BANK SECURITIES INC EUR/DE510 Jul 2012

100.000 0.814233 NHHV Local 7.589100 0.00 0.30 0.00 758.61
Base 9.320551 0.00 0.37 0.00 931.69

09 Jul 2012 DEUTSCHE BANK SECURITIES INC EUR/DE511 Jul 2012

200.000 0.813140 NHHV Local 7.540300 0.00 0.61 0.00 1,507.45
Base 9.273065 0.00 0.75 0.00 1,853.86

09 Jul 2012 J.P. MORGAN CLEARING CORP. EUR/DE5 0.0111 Jul 2012

3,400.000 0.813140 NHHV Local 7.502800 0.00 17.86 0.00 25,491.66
Base 9.226947 0.00 21.96 0.00 31,349.66

16 Jul 2012 CITIGROUPGLOBAL MARKETS LIMITED EUR/DE518 Jul 2012

13,105.000 0.815262 NHHV Local 7.432300 0.00 48.70 0.00 97,351.59
Base 9.116456 0.00 59.74 0.00 119,411.42

17 Jul 2012 CITIGROUPGLOBAL MARKETS LIMITED EUR/DE519 Jul 2012

13,600.000 0.817227 NHHV Local 7.535600 0.00 51.24 0.00 102,432.92
Base 9.220939 0.00 62.70 0.00 125,342.07

18 Jul 2012 CITIGROUPGLOBAL MARKETS LIMITED EUR/DE520 Jul 2012

9,095.000 0.815594 NHHV Local 7.582200 0.00 34.48 0.00 68,925.63
Base 9.296537 0.00 42.28 0.00 84,509.73

573467909 Total

40,500.000 Local 0.00 156.30 0.00 304,232.15
Base 0.00 191.65 0.00 373,013.72

573563905 TAG IMMOBILIEN AG COMMON STOCK 12 Sep 2012 DIRECT ACCESS PARTNERS, LLC EUR/DE5 0.0214 Sep 2012

57,600.000 0.775615 NHEG Local 7.779500 0.00 716.96 0.00 447,382.24
Base 10.030105 0.00 924.38 0.00 576,809.68

581191905 EVOTEC AG COMMON STOCK NPV 19 Jul 2012 DIRECT ACCESS PARTNERS, LLC EUR/DE523 Jul 2012

106,800.000 0.815860 NHEG Local 2.426600 0.00 414.66 0.00 258,746.22
Base 2.974285 0.00 508.25 0.00 317,145.37
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B1FYW6909 GAGFAH SA COMMON STOCK EUR1. 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/DE505 Jul 2012

31,892.000 0.794660 NHEH Local 7.721400 0.00 123.13 0.00 246,127.76
Base 9.716608 0.00 154.95 0.00 309,727.13

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/DE506 Jul 2012

1,249.000 0.792393 NHEH Local 7.694100 0.00 4.81 0.00 9,605.12
Base 9.709955 0.00 6.07 0.00 12,121.66

B1FYW6909 Total

33,141.000 Local 0.00 127.94 0.00 255,732.88
Base 0.00 161.02 0.00 321,848.79

GERMANY Total
370,177.000 0.00

0.00 6,221.41

5,047.32

0.00

0.00 6,667,298.75

8,194,981.80

Local

Base

GREECE

423586007 ALPHA BANK AE COMMON STOCK EUR4.705 Sep 2012 CABRERA CAPITAL MARKETS LLC EUR/GR210 Sep 2012

43,432.000 0.793493 NHHJ Local 1.375100 0.00 29.86 19.41 59,674.07
Base 1.732971 0.00 37.63 24.46 75,204.28

GREECE Total
43,432.000 0.00

0.00 37.63

29.86

24.46

19.41 59,674.07

75,204.28

Local

Base

ITALY

407216001 BANCA POPOLARE DI MILANO COMMON STOCK NPV 05 Sep 2012 CABRERA CAPITAL MARKETS LLC EUR/IT410 Sep 2012

107,184.000 0.793493 NHHJ Local 0.421700 0.00 22.60 0.00 45,176.89
Base 0.531448 0.00 28.48 0.00 56,934.20

425337003 DANIELI + CO RSP MISC. EUR1. 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT4 0.0105 Jul 2012

4,839.000 0.794660 NHEH Local 8.950901 0.00 21.66 0.00 43,291.75
Base 11.263812 0.00 27.26 0.00 54,478.33

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT4 0.0106 Jul 2012

5,000.000 0.792393 NHEH Local 9.117500 0.00 22.79 0.00 45,564.71
Base 11.506285 0.00 28.76 0.00 57,502.67
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04 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT4 0.0109 Jul 2012

21,442.000 0.798308 NHEH Local 9.126800 0.00 97.85 0.00 195,599.00
Base 11.432680 0.00 122.57 0.00 245,016.96

05 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT4 0.0110 Jul 2012

2,444.000 0.807494 NHEH Local 8.858101 0.00 10.82 0.00 21,638.38
Base 10.969866 0.00 13.40 0.00 26,796.95

425337003 Total

33,725.000 Local 0.00 153.12 0.00 306,093.84
Base 0.00 191.99 0.00 383,794.91

457269900 BUONGIORNO SPA COMMON STOCK EUR.2602 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT405 Jul 2012

71,878.000 0.794660 NHEH Local 1.993100 0.00 71.63 0.00 143,188.41
Base 2.508117 0.00 90.14 0.00 180,188.27

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT406 Jul 2012

128,072.000 0.792393 NHEH Local 1.993300 0.00 127.64 0.00 255,158.28
Base 2.515545 0.00 161.08 0.00 322,009.76

04 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT409 Jul 2012

33,252.000 0.798308 NHEH Local 1.992400 0.00 33.13 0.00 66,218.15
Base 2.495779 0.00 41.50 0.00 82,948.12

457269900 Total

233,202.000 Local 0.00 232.40 0.00 464,564.84
Base 0.00 292.72 0.00 585,146.15

572812907 ACEA SPA COMMON STOCK EUR5. 22 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/IT427 Aug 2012

1,108.000 0.801860 NHEH Local 4.323096 0.00 2.40 0.00 4,787.59
Base 5.391335 0.00 2.99 0.00 5,970.61

23 Aug 2012 SANFORD C. BERNSTEIN LTD EUR/IT428 Aug 2012

20.000 0.794755 NHEH Local 4.292000 0.00 0.03 0.00 85.81
Base 5.400406 0.00 0.04 0.00 107.97

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT428 Aug 2012
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3,530.000 0.794755 NHEH Local 4.282700 0.00 5.29 0.00 15,112.64
Base 5.388705 0.00 6.66 0.00 19,015.47

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT429 Aug 2012

21,846.000 0.797894 NHEH Local 4.265100 0.00 32.61 0.00 93,142.76
Base 5.345447 0.00 40.87 0.00 116,735.76

572812907 Total

26,504.000 Local 0.00 40.33 0.00 113,128.80
Base 0.00 50.56 0.00 141,829.81

B0B87F900 MARR SPA COMMON STOCK EUR.5 02 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT405 Jul 2012

1,931.000 0.794660 NHEH Local 7.322700 0.00 7.07 0.00 14,133.06
Base 9.214884 0.00 8.90 0.00 17,785.04

03 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT406 Jul 2012

2,591.000 0.792393 NHEH Local 7.369900 0.00 9.55 0.00 19,085.86
Base 9.300814 0.00 12.05 0.00 24,086.36

04 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT409 Jul 2012

2,471.000 0.798308 NHEH Local 7.367800 0.00 9.10 0.00 18,196.73
Base 9.229270 0.00 11.40 0.00 22,794.12

05 Jul 2012 LOOP CAPITAL MARKETS LLC EUR/IT410 Jul 2012

8,271.000 0.807494 NHEH Local 7.323601 0.00 30.29 0.00 60,543.21
Base 9.069542 0.00 37.51 0.00 74,976.67

B0B87F900 Total

15,264.000 Local 0.00 56.01 0.00 111,958.86
Base 0.00 69.86 0.00 139,642.19

B1Z9G8906 BANCO POPOLARE SCARL COMMON STOCK NPV 02 Jul 2012 1 LOOP CAPITAL MARKETS LLC EUR/IT406 Jul 2012

215,946.000 0.794660 NHEH Local 1.061900 0.00 114.66 0.00 229,198.40
Base 1.336295 0.00 144.29 0.00 288,423.23

22 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/IT427 Aug 2012

143,593.000 0.801860 NHEH Local 1.142200 0.00 82.01 0.00 163,929.91
Base 1.424438 0.00 102.27 0.00 204,437.07
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B1Z9G8906 Total

359,539.000 Local 0.00 196.67 0.00 393,128.31
Base 0.00 246.56 0.00 492,860.30

ITALY Total
775,418.000 0.00

0.00 880.17

701.13

0.00

0.00 1,434,051.54

1,800,207.56

Local

Base

NETHERLANDS

529181901 HUNTER DOUGLAS NV COMMON STOCK EUR.2409 Aug 2012 UBS AG EUR/NL5 0.0214 Aug 2012

1,091.000 0.814465 NHHV Local 29.536104 0.00 16.11 0.00 32,207.78
Base 36.264424 0.00 19.78 0.00 39,544.71

10 Aug 2012 UBS AG EUR/NL5 0.0215 Aug 2012

731.000 0.813107 NHHV Local 29.450000 0.00 10.76 0.00 21,517.19
Base 36.219095 0.00 13.23 0.00 26,462.93

13 Aug 2012 UBS AG EUR/NL5 0.0216 Aug 2012

441.000 0.810438 NHHV Local 29.454308 0.00 6.49 0.00 12,982.86
Base 36.343691 0.00 8.01 0.00 16,019.56

14 Aug 2012 UBS AG EUR/NL5 0.0217 Aug 2012

30.000 0.811096 NHHV Local 29.500000 0.00 0.44 0.00 884.56
Base 36.370541 0.00 0.54 0.00 1,090.57

17 Aug 2012 MORGAN STANLEY CO INCORPORATED EUR/NL5 0.0122 Aug 2012

97.000 0.812051 NHHV Local 29.949400 0.00 1.16 0.00 2,903.93
Base 36.881181 0.00 1.43 0.00 3,576.04

20 Aug 2012 UBS AG EUR/NL5 0.0223 Aug 2012

4,432.000 0.810176 NHHV Local 29.794700 0.00 66.03 0.00 131,984.08
Base 36.775590 0.00 81.50 0.00 162,907.91

529181901 Total

6,822.000 Local 0.00 100.99 0.00 202,480.40
Base 0.00 124.49 0.00 249,601.72

595607904 KONINKLIJKE KPN NV COMMON STOCK EUR.2403 Jul 2012 TENDER OFFER EUR/NL503 Jul 2012
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1,101.000 0.792393 NHHJ Local 8.000000 0.00 0.00 0.00 8,808.00
Base 10.096000 0.00 0.00 0.00 11,115.71

ACI022F69 DE MASTER BLENDERS1753 NVW/I COMMON STOCK EUR.1226 Jul 2012 MERGER USD/NL526 Jul 2012

30,495.000 0.813008 NHDM Local 8.979723 0.00 0.00 0.00 273,836.68
Base 11.045061 0.00 0.00 0.00 336,819.17

ACI022F69 DE MASTER BLENDERS1753 NVW/I COMMON STOCK EUR.1226 Jul 2012 MERGER USD/NL526 Jul 2012

3,750.000 0.813008 NHHY Local 8.979722 0.00 0.00 0.00 33,673.96
Base 11.045061 0.00 0.00 0.00 41,418.98

ACI022F69 Total

34,245.000 Local 0.00 0.00 0.00 307,510.64
Base 0.00 0.00 0.00 378,238.15

B1VV9V908 SLIGRO FOOD GROUP NV COMMON STOCK EUR.0622 Aug 2012 LOOP CAPITAL MARKETS LLC EUR/NL5 0.0127 Aug 2012

341.000 0.801860 NHEH Local 19.220587 0.00 3.28 0.00 6,550.94
Base 23.970003 0.00 4.09 0.00 8,169.68

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/NL5 0.0128 Aug 2012

6,361.000 0.794755 NHEH Local 19.290601 0.00 42.95 0.00 122,664.56
Base 24.272387 0.00 54.04 0.00 154,342.61

B1VV9V908 Total

6,702.000 Local 0.00 46.23 0.00 129,215.50
Base 0.00 58.13 0.00 162,512.29

NETHERLANDS Total
48,870.000 0.00

0.00 182.62

147.22

0.00

0.00 648,014.54

801,467.87

Local

Base

PORTUGAL

580392900 BRISA AUTO ESTRADAS PORTUGAL COMMON STOCK EUR1. 14 Aug 2012 TENDER OFFER EUR/PT414 Aug 2012

7,430.000 0.811096 NHHJ Local 2.760000 0.00 0.00 0.00 20,506.80
Base 3.402803 0.00 0.00 0.00 25,282.84

987XXV902 BANCO COMERCIAL PORTUGUES CALL 28SEP12 18 Sep 2012 RIGHTS SOLD EUR/PT421 Sep 2012

43,389.000 0.766166 NHHJ Local 0.025973 0.00 0.00 0.00 1,126.98
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Base 0.033900 0.00 0.00 0.00 1,470.93

19 Sep 2012 RIGHTS SOLD EUR/PT424 Sep 2012

86,000.000 0.765111 NHHJ Local 0.028971 0.00 0.00 0.00 2,491.51
Base 0.037865 0.00 0.00 0.00 3,256.40

987XXV902 Total

129,389.000 Local 0.00 0.00 0.00 3,618.49
Base 0.00 0.00 0.00 4,727.33

B7X8PJ903 BANCO BPI SA RTS EXP 03AUG12 24 Jul 2012 MERRILL LYNCH INTERNATIONAL EUR/PT427 Jul 2012

350,600.000 0.829119 NHHV Local 0.001000 0.00 0.14 0.00 350.46
Base 0.001206 0.00 0.17 0.00 422.69

03 Aug 2012 2 LAPSED RIGHTS EUR/PT310 Aug 2012

46,900.000 0.807168 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B7X8PJ903 Total

397,500.000 Local 0.00 0.14 0.00 350.46
Base 0.00 0.17 0.00 422.69

PORTUGAL Total
534,319.000 0.00

0.00 0.17

0.14

0.00

0.00 24,475.75

30,432.86

Local

Base

SPAIN

467278909 PESCANOVA SA COMMON STOCK EUR6. 22 Aug 2012 G TRADE SERVICES LTD EUR/ES5 0.0127 Aug 2012

1,600.000 0.801860 NHEH Local 14.094500 0.00 11.28 0.00 22,539.92
Base 17.577258 0.00 14.07 0.00 28,109.55

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/ES5 0.0128 Aug 2012

2,436.000 0.794755 NHEH Local 14.078502 0.00 12.00 0.00 34,283.23
Base 17.714267 0.00 15.10 0.00 43,136.85

467278909 Total

4,036.000 Local 0.00 23.28 0.00 56,823.15
Base 0.00 29.17 0.00 71,246.40
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546832908 EBRO FOODS SA COMMON STOCK EUR.6 02 Jul 2012 G TRADE SERVICES LTD EUR/ES5 0.0105 Jul 2012

15,394.000 0.794660 NHEH Local 13.704100 0.00 105.48 0.00 210,855.44
Base 17.245237 0.00 132.74 0.00 265,340.45

972LAP903 IBERDROLA RTS RTS 24 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES5

114,576.000 0.829119 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

24 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES5CANCEL

-114,576.000 0.829119 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

24 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES5

114,576.000 0.798308 NHHJ Local 0.169000 0.00 0.00 0.00 19,363.35
Base 0.211698 0.00 0.00 0.00 24,255.48

24 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES5CANCEL

-114,576.000 0.798308 NHHJ Local 0.169000 0.00 0.00 0.00 -19,363.35
Base 0.211698 0.00 0.00 0.00 -24,255.48

24 Jul 2012 1 LAPSED RIGHTS EUR/ES525 Jul 2012

16.000 0.796460 NHHJ Local 0.168750 0.00 0.00 0.00 2.70
Base 0.211875 0.00 0.00 0.00 3.39

24 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES524 Jul 2012

114,576.000 0.798308 NHHJ Local 0.169000 0.00 0.00 0.00 19,363.35
Base 0.211698 0.00 0.00 0.00 24,255.48

972LAP903 Total

114,592.000 Local 0.00 0.00 0.00 19,366.05
Base 0.00 0.00 0.00 24,258.87

972NZH900 REPSOL RTS EXP 12JUL12 11 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES512 Jul 2012

12,144.000 0.815960 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

11 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES5
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12.000 0.816727 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

11 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES5CANCEL

-12.000 0.816727 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

11 Jul 2012 LAPSED RIGHTS EUR/ES512 Jul 2012

12.000 0.816727 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

972NZH900 Total

12,156.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

972PQV904 ZARDOYA RTS RIGHTS 05 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES506 Jul 2012

8,300.000 0.799361 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

06 Jul 2012 LAPSED RIGHTS EUR/ES506 Jul 2012

15.000 0.814233 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

972PQV904 Total

8,315.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

972TSP907 BANCO SANTANDER RTS EXP 01AUG12 20 Jul 2012 RIGHTS SOLD EUR/ES525 Jul 2012

858,265.000 0.821322 NHEB Local 0.138633 0.00 0.00 0.00 118,984.71
Base 0.168793 0.00 0.00 0.00 144,869.76

972TSP907 BANCO SANTANDER RTS EXP 01AUG12 02 Aug 2012 SUBSCRIPTION (NON CASH) EUR/ES502 Aug 2012

328,704.000 0.820749 NHHJ Local 0.145000 0.00 0.00 0.00 47,662.08
Base 0.176668 0.00 0.00 0.00 58,071.44

02 Aug 2012 LAPSED RIGHTS EUR/ES502 Aug 2012

22.000 0.820051 NHHJ Local 0.145000 0.00 0.00 0.00 3.19
Base 0.176818 0.00 0.00 0.00 3.89
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972TSP907 Total

1,186,991.000 Local 0.00 0.00 0.00 166,649.98
Base 0.00 0.00 0.00 202,945.09

972VCQ907 GAMESA CORP TECNOLOGICA SA RTS EXP 31JUL12 30 Jul 2012 SUBSCRIPTION (NON CASH) EUR/ES530 Jul 2012

10,164.000 0.808407 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

30 Jul 2012 LAPSED RIGHTS EUR/ES5

16.000 0.816393 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

30 Jul 2012 LAPSED RIGHTS EUR/ES5CANCEL

-16.000 0.816393 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

30 Jul 2012 LAPSED RIGHTS EUR/ES530 Jul 2012

16.000 0.816393 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

972VCQ907 Total

10,180.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

B03851902 FERROVIAL SA COMMON STOCK EUR.2 02 Jul 2012 G TRADE SERVICES LTD EUR/ES5 0.0105 Jul 2012

28,356.000 0.794660 NHEH Local 8.918100 0.00 126.44 0.00 252,755.20
Base 11.222535 0.00 159.11 0.00 318,067.10

B6X1CY901 BANCO POPULAR ESPA RTS RIGHTS EXP 27MAR12 02 Apr 2012 RIGHTS SOLD EUR/ES5

110,070.000 0.750497 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

02 Apr 2012 RIGHTS SOLD EUR/ES5CANCEL

-110,070.000 0.750497 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

02 Apr 2012 91 RIGHTS SOLD EUR/ES502 Jul 2012
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110,070.000 0.750497 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B6X1CY901 Total

110,070.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

B71CW8905 ZARDOYA OTIS SA COMMON STOCK 20 Aug 2012 NEW TO ORD NON CASH EUR/ES520 Aug 2012

415.000 0.810176 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B7JP4P900 ABERTIS INFRAESTRUCTURAS SA COMMON STOCK 04 Jul 2012 NEW TO ORD NON CASH EUR/ES504 Jul 2012

585.000 0.798308 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B7YQQL906 CAIXABANK SA COMMON STOCK 04 Jul 2012 NEW TO ORD NON CASH EUR/ES504 Jul 2012

2,166.000 0.798308 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B86MZF907 IBERDROLA SA COMMON STOCK 27 Jul 2012 NEW TO ORD NON CASH EUR/ES5

5,456.000 0.798308 NHHJ Local 3.549001 0.00 0.00 0.00 19,363.35
Base 4.445652 0.00 0.00 0.00 24,255.48

27 Jul 2012 NEW TO ORD NON CASH EUR/ES5CANCEL

-5,456.000 0.798308 NHHJ Local 3.549001 0.00 0.00 0.00 -19,363.35
Base 4.445652 0.00 0.00 0.00 -24,255.48

27 Jul 2012 NEW TO ORD NON CASH EUR/ES527 Jul 2012

5,456.000 0.798308 NHHJ Local 3.549001 0.00 0.00 0.00 19,363.35
Base 4.445652 0.00 0.00 0.00 24,255.48

B86MZF907 Total

5,456.000 Local 0.00 0.00 0.00 19,363.35
Base 0.00 0.00 0.00 24,255.48

B88N5Y905 PESCANOVA SA RTS EXP 26JUL12 23 Jul 2012 RIGHTS SOLD EUR/ES526 Jul 2012

4,036.000 0.824810 NHEH Local 0.288302 0.00 0.00 0.00 1,163.59
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Base 0.349537 0.00 0.00 0.00 1,410.75

B8FQDY901 BANCO SANTANDER SA COMMON STOCK 08 Aug 2012 NEW TO ORD NON CASH EUR/ES5

10,272.000 0.820749 NHHJ Local 4.640000 0.00 0.00 0.00 47,662.08
Base 5.653372 0.00 0.00 0.00 58,071.44

08 Aug 2012 NEW TO ORD NON CASH EUR/ES5CANCEL

-10,272.000 0.820749 NHHJ Local 4.640000 0.00 0.00 0.00 -47,662.08
Base 5.653372 0.00 0.00 0.00 -58,071.44

13 Aug 2012 NEW TO ORD NON CASH EUR/ES513 Aug 2012

10,272.000 0.820749 NHHJ Local 4.640000 0.00 0.00 0.00 47,662.08
Base 5.653372 0.00 0.00 0.00 58,071.44

B8FQDY901 Total

10,272.000 Local 0.00 0.00 0.00 47,662.08
Base 0.00 0.00 0.00 58,071.44

B8HPTJ907 REPSOL YPF SA COMMON STOCK 13 Jul 2012 NEW TO ORD NON CASH EUR/ES513 Jul 2012

552.000 0.817528 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B8J3PL903 GAMESA CORPORACION COMMON STOCK 01 Aug 2012 NEW TO ORD NON CASH EUR/ES501 Aug 2012

308.000 0.813074 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

SPAIN Total
1,513,880.000 0.00

0.00 321.02

255.20

0.00

0.00 774,638.84

965,595.58

Local

Base

UNITED KINGDOM

99UFPK906 MACQUARIE EURO INFRASTR FD LP 14 Aug 2012 AUTREPAT-DISTRIBUTION EUR/OTH14 Aug 2012

20,034.960 0.811096 NHHU Local 1.000000 0.00 0.00 0.00 20,034.96
Base 1.232900 0.00 0.00 0.00 24,701.11
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UNITED KINGDOM Total
20,034.960 0.00

0.00 0.00

0.00

0.00

0.00 20,034.96

24,701.11

Local

Base

EURO CURRENCY  Total

3,965,252.960 0.00

0.00

14,625.56

18,265.33

19.41

24.46

17,518,486.20

21,819,641.37

Local

Base

HONG KONG DOLLAR

615967007 HKR INTERNATIONAL LTD COMMON STOCK HKD.2519 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK123 Jul 2012

54,000.000 7.755800 NHEG Local 2.930000 0.00 253.15 170.88 157,795.97
Base 0.377782 0.00 32.64 22.03 20,345.54

20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK124 Jul 2012

13,000.000 7.756700 NHEG Local 2.949100 0.00 61.34 41.40 38,235.56
Base 0.380200 0.00 7.91 5.34 4,929.36

23 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK125 Jul 2012

122,000.000 7.757200 NHEG Local 2.890300 0.00 564.19 380.82 351,671.59
Base 0.372596 0.00 72.73 49.09 45,334.86

24 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK126 Jul 2012

15,000.000 7.757800 NHEG Local 2.879100 0.00 69.10 46.64 43,070.76
Base 0.371123 0.00 8.91 6.01 5,551.93

25 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK127 Jul 2012

35,000.000 7.758450 NHEG Local 2.867100 0.00 160.56 108.37 100,079.57
Base 0.369545 0.00 20.69 13.97 12,899.43

26 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK130 Jul 2012

12,000.000 7.758550 NHEG Local 2.853300 0.00 54.78 36.98 34,147.84
Base 0.367762 0.00 7.06 4.77 4,401.32

27 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK131 Jul 2012

24,000.000 7.757450 NHEG Local 2.891300 0.00 111.03 74.94 69,205.23
Base 0.372713 0.00 14.31 9.66 8,921.13
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30 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK101 Aug 2012

23,000.000 7.755650 NHEG Local 2.832900 0.00 104.25 70.37 64,982.08
Base 0.365269 0.00 13.44 9.07 8,378.68

31 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK102 Aug 2012

12,000.000 7.754250 NHEG Local 2.850900 0.00 54.74 36.95 34,119.11
Base 0.367656 0.00 7.06 4.77 4,400.05

01 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK103 Aug 2012

228,800.000 7.754750 NHEG Local 2.879900 0.00 1,054.27 711.63 657,155.22
Base 0.371372 0.00 135.95 91.77 84,742.28

615967007 Total

538,800.000 Local 0.00 2,487.41 1,678.98 1,550,462.93
Base 0.00 320.70 216.48 199,904.58

619199904 CHINA PHARMACEUTICAL GROUP COMMON STOCK HKD.1 05 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK109 Jul 2012

66,000.000 7.755250 NHHV Local 1.923400 0.00 50.78 137.16 126,756.46
Base 0.248013 0.00 6.55 17.69 16,344.60

09 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK111 Jul 2012

58,000.000 7.755050 NHHV Local 1.991500 0.00 46.20 125.25 115,335.55
Base 0.256800 0.00 5.96 16.16 14,872.32

11 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK113 Jul 2012

130,000.000 7.754650 NHHV Local 2.041600 0.00 106.16 287.23 265,014.61
Base 0.263274 0.00 13.69 37.04 34,174.93

12 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK116 Jul 2012

73,000.000 7.757400 NHHV Local 2.138600 0.00 62.45 169.49 155,885.86
Base 0.275685 0.00 8.05 21.85 20,095.12

13 Jul 2012 UBS SECURITIES ASIA LTD HKD/HK117 Jul 2012

54,000.000 7.757300 NHHV Local 2.043400 0.00 55.17 119.83 110,168.60
Base 0.263416 0.00 7.11 15.45 14,201.93

16 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK118 Jul 2012

30,000.000 7.757400 NHHV Local 2.014900 0.00 24.18 65.83 60,356.99
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Base 0.259739 0.00 3.12 8.49 7,780.57

17 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK119 Jul 2012

24,000.000 7.756650 NHHV Local 1.971800 0.00 18.93 51.79 47,252.48
Base 0.254208 0.00 2.44 6.68 6,091.87

19 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK123 Jul 2012

61,000.000 7.755800 NHHV Local 2.005800 0.00 61.18 132.79 122,159.83
Base 0.258619 0.00 7.89 17.12 15,750.77

20 Jul 2012 UBS SECURITIES ASIA LTD HKD/HK124 Jul 2012

6,000.000 7.756700 NHHV Local 1.964900 0.00 5.89 12.94 11,770.57
Base 0.253316 0.00 0.76 1.67 1,517.47

23 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK125 Jul 2012

8,000.000 7.757200 NHHV Local 1.942800 0.00 6.22 17.25 15,518.93
Base 0.250451 0.00 0.80 2.22 2,000.58

24 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK126 Jul 2012

8,000.000 7.757800 NHHV Local 1.942900 0.00 6.22 17.25 15,519.73
Base 0.250445 0.00 0.80 2.22 2,000.53

26 Jul 2012 MORGAN STANLEY CO INCORPORATED HKD/HK130 Jul 2012

20,000.000 7.758550 NHHV Local 1.910800 0.00 15.29 42.06 38,158.65
Base 0.246283 0.00 1.97 5.42 4,918.27

27 Jul 2012 UBS SECURITIES ASIA LTD HKD/HK131 Jul 2012

4,000.000 7.757450 NHHV Local 1.958700 0.00 3.92 8.63 7,822.25
Base 0.252493 0.00 0.51 1.11 1,008.35

30 Jul 2012 UBS SECURITIES ASIA LTD HKD/HK101 Aug 2012

17,000.000 7.755650 NHHV Local 1.998200 0.00 16.98 36.72 33,915.70
Base 0.257644 0.00 2.19 4.74 4,373.03

01 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK103 Aug 2012

5,300.000 7.754750 NHHV Local 1.948900 0.00 5.16 11.83 10,312.18
Base 0.251317 0.00 0.67 1.53 1,329.79

02 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK106 Aug 2012
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18,600.000 7.754350 NHHV Local 1.950400 0.00 18.14 39.90 36,219.40
Base 0.251523 0.00 2.34 5.14 4,670.85

03 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK107 Aug 2012

22,300.000 7.755250 NHHV Local 1.923400 0.00 21.45 46.43 42,823.94
Base 0.248013 0.00 2.77 5.99 5,521.93

06 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK108 Aug 2012

4,000.000 7.755500 NHHV Local 1.998200 0.00 3.20 8.64 7,980.96
Base 0.257649 0.00 0.41 1.11 1,029.07

06 Aug 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK108 Aug 2012

4,000.000 7.755500 NHHV Local 1.990800 0.00 3.98 8.64 7,950.58
Base 0.256695 0.00 0.51 1.11 1,025.15

07 Aug 2012 MORGAN STANLEY CO INCORPORATED HKD/HK109 Aug 2012

14,000.000 7.755400 NHHV Local 1.971400 0.00 11.04 30.21 27,558.35
Base 0.254197 0.00 1.42 3.90 3,553.44

08 Aug 2012 MORGAN STANLEY CO INCORPORATED HKD/HK110 Aug 2012

18,000.000 7.756200 NHHV Local 1.958700 0.00 14.10 38.82 35,203.68
Base 0.252533 0.00 1.82 5.01 4,538.78

09 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK113 Aug 2012

24,000.000 7.755850 NHHV Local 1.920500 0.00 18.44 50.68 46,022.88
Base 0.247620 0.00 2.38 6.54 5,933.96

10 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK114 Aug 2012

16,000.000 7.757650 NHHV Local 1.925400 0.00 12.32 33.46 30,760.62
Base 0.248194 0.00 1.59 4.31 3,965.20

15 Aug 2012 LIQUIDNETASIA LIMITED HKD/HK117 Aug 2012

18,000.000 7.757450 NHHV Local 2.100000 0.00 37.80 41.02 37,721.18
Base 0.270708 0.00 4.87 5.28 4,862.57

22 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK124 Aug 2012

2,000.000 7.756850 NHHV Local 2.345700 0.00 1.88 5.37 4,684.15
Base 0.302404 0.00 0.24 0.69 603.87
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22 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK124 Aug 2012

48,000.000 7.756850 NHHV Local 2.345000 0.00 56.28 122.01 112,381.71
Base 0.302313 0.00 7.26 15.73 14,488.06

23 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK127 Aug 2012

24,000.000 7.755950 NHHV Local 2.439800 0.00 29.28 63.69 58,462.23
Base 0.314571 0.00 3.78 8.21 7,537.73

23 Aug 2012 ITG SECURITIES (HK) LTD HKD/HK127 Aug 2012

2,000.000 7.755950 NHHV Local 2.440000 0.00 1.95 5.39 4,872.66
Base 0.314597 0.00 0.25 0.69 628.25

24 Aug 2012 MORGAN STANLEY CO INCORPORATED HKD/HK128 Aug 2012

4,000.000 7.756600 NHHV Local 2.385700 0.00 3.82 10.77 9,528.21
Base 0.307570 0.00 0.49 1.39 1,228.40

27 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK129 Aug 2012

8,000.000 7.755950 NHHV Local 2.340800 0.00 7.49 20.50 18,698.41
Base 0.301807 0.00 0.97 2.64 2,410.85

28 Aug 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK130 Aug 2012

6,000.000 7.756350 NHHV Local 2.319400 0.00 5.57 15.12 13,895.71
Base 0.299032 0.00 0.72 1.95 1,791.53

29 Aug 2012 MORGAN STANLEY CO INCORPORATED HKD/HK131 Aug 2012

6,000.000 7.755700 NHHV Local 2.348100 0.00 5.64 16.12 14,066.84
Base 0.302758 0.00 0.73 2.08 1,813.74

30 Aug 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK103 Sep 2012

3,000.000 7.756350 NHHV Local 2.236900 0.00 2.01 7.54 6,701.15
Base 0.288396 0.00 0.26 0.97 863.96

31 Aug 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK104 Sep 2012

4,000.000 7.756300 NHHV Local 2.210600 0.00 2.65 9.71 8,830.04
Base 0.285007 0.00 0.34 1.26 1,138.43

03 Sep 2012 MERRILL LYNCH PEIRCE FENNER AND S HKD/HK105 Sep 2012

20,000.000 7.756900 NHHV Local 2.222100 0.00 17.78 48.55 44,375.67
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Base 0.286468 0.00 2.29 6.26 5,720.80

11 Sep 2012 UBS SECURITIES ASIA LTD HKD/HK113 Sep 2012

2,000.000 7.754350 NHHV Local 2.193000 0.00 2.19 5.35 4,378.46
Base 0.282809 0.00 0.28 0.69 564.65

12 Sep 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK114 Sep 2012

8,000.000 7.754400 NHHV Local 2.220800 0.00 5.33 19.42 17,741.65
Base 0.286392 0.00 0.69 2.50 2,287.95

13 Sep 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK117 Sep 2012

16,000.000 7.754600 NHHV Local 2.195200 0.00 10.54 38.81 35,073.85
Base 0.283084 0.00 1.36 5.01 4,522.97

14 Sep 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK118 Sep 2012

18,000.000 7.751100 NHHV Local 2.227600 0.00 12.03 44.20 40,040.57
Base 0.287391 0.00 1.55 5.70 5,165.79

18 Sep 2012 MERRILL LYNCH INTERNATIONAL HKD/HK120 Sep 2012

2,600.000 7.752350 NHHV Local 2.235600 0.00 2.33 6.46 5,803.77
Base 0.288377 0.00 0.30 0.83 748.65

19 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK121 Sep 2012

8,000.000 7.752950 NHHV Local 2.238900 0.00 8.96 19.43 17,882.81
Base 0.288780 0.00 1.16 2.51 2,306.58

24 Sep 2012 UBS SECURITIES ASIA LTD HKD/HK126 Sep 2012

2,000.000 7.753100 NHHV Local 2.135800 0.00 2.14 5.34 4,264.12
Base 0.275477 0.00 0.28 0.69 549.99

27 Sep 2012 UBS SECURITIES ASIA LTD HKD/HK1OPEN

8,000.000 7.753750 NHHV Local 2.116900 0.00 8.47 18.36 16,908.37
Base 0.273016 0.00 1.09 2.37 2,180.67

28 Sep 2012 GOLDMAN SACHS + CO HKD/HK1OPEN

10,000.000 7.754050 NHHV Local 2.176100 0.00 10.88 23.74 21,726.38
Base 0.280640 0.00 1.40 3.06 2,801.94
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619199904 Total

904,800.000 Local 0.00 822.42 2,039.73 1,868,506.74
Base 0.00 106.06 263.01 240,915.89

619728009 CHINA TRAVEL INTL INV HK COMMON STOCK HKD.1 05 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK107 Sep 2012

370,000.000 7.757150 NHHJ Local 1.323800 0.00 244.90 529.18 489,031.92
Base 0.170655 0.00 31.57 68.22 63,042.73

632164901 ESPRIT HOLDINGS LTD COMMON STOCK HKD.1 05 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK107 Sep 2012

60,600.000 7.757150 NHHJ Local 12.187800 0.00 369.29 798.09 737,413.30
Base 1.571170 0.00 47.61 102.89 95,062.40

634546907 TOWNGAS CHINA CO LTD COMMON STOCK HKD.1 27 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

161,000.000 7.753750 NHEH Local 5.675300 0.00 913.72 987.10 911,822.48
Base 0.731943 0.00 117.84 127.31 117,597.61

28 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

205,000.000 7.754050 NHEH Local 5.699500 0.00 1,168.40 1,262.47 1,165,966.63
Base 0.735035 0.00 150.68 162.81 150,368.73

634546907 Total

366,000.000 Local 0.00 2,082.12 2,249.57 2,077,789.11
Base 0.00 268.52 290.12 267,966.34

646587006 GALAXY ENTERTAINMENT GROUP L COMMON STOCK HKD.1 27 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

61,000.000 7.753750 NHEH Local 24.650000 0.00 1,503.65 1,624.29 1,500,522.06
Base 3.179107 0.00 193.93 209.48 193,522.11

665344909 BONJOUR HOLDINGS LTD COMMON STOCK HKD.0127 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

978,000.000 7.753750 NHEH Local 1.018100 0.00 995.70 1,075.66 993,630.44
Base 0.131304 0.00 128.42 138.72 128,148.37

28 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

1,232,000.000 7.754050 NHEH Local 1.026200 0.00 1,264.28 1,366.14 1,261,647.98
Base 0.132344 0.00 163.05 176.18 162,708.26
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665344909 Total

2,210,000.000 Local 0.00 2,259.98 2,441.80 2,255,278.42
Base 0.00 291.47 314.90 290,856.63

688167006 TELEVISION BROADCASTS LTD COMMON STOCK HKD.0505 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK107 Sep 2012

24,000.000 7.757150 NHHJ Local 54.183300 0.00 650.20 1,405.03 1,298,343.97
Base 6.984949 0.00 83.82 181.13 167,373.84

B00GWP904 AMVIG HOLDINGS LTD COMMON STOCK HKD.0127 Sep 2012 ITG SECURITIES (HK) LTD HKD/HK1OPEN

56,000.000 7.753750 NHEH Local 2.335600 0.00 65.40 141.46 130,586.74
Base 0.301222 0.00 8.43 18.25 16,841.75

B092QP903 MELCO INTERNATIONAL DEVELOP. COMMON STOCK HKD.5 23 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK127 Aug 2012

197,000.000 7.755950 NHEG Local 6.296700 0.00 2,021.93 1,302.47 1,237,125.50
Base 0.811854 0.00 260.69 167.94 159,506.64

24 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK128 Aug 2012

210,000.000 7.756750 NHEG Local 6.259000 0.00 2,103.02 1,419.54 1,310,867.44
Base 0.806910 0.00 271.12 183.01 168,996.99

27 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK129 Aug 2012

163,000.000 7.755950 NHEG Local 6.188600 0.00 1,613.99 1,089.44 1,006,038.37
Base 0.797916 0.00 208.10 140.47 129,711.82

B092QP903 MELCO INTERNATIONAL DEVELOP. COMMON STOCK HKD.5 27 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

296,000.000 7.753750 NHEH Local 6.812100 0.00 2,016.38 2,178.31 2,012,186.91
Base 0.878556 0.00 260.05 280.93 259,511.45

B092QP903 Total

866,000.000 Local 0.00 7,755.32 5,989.76 5,566,218.22
Base 0.00 999.96 772.35 717,726.90

B3XH0P905 HUTCHISON TELECOMM HONG KONG COMMON STOCK HKD.2527 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

246,000.000 7.753750 NHEH Local 3.374400 0.00 830.10 897.41 828,374.89
Base 0.435196 0.00 107.06 115.73 106,835.39

B4JSTL903 WYNN MACAU LTD COMMON STOCK HKD. 27 Aug 2012 MACQUARIESECURITIES LIMITED HKD/HK129 Aug 2012
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82,118.000 7.755950 NHHP Local 18.748500 0.00 2,309.38 1,663.17 1,535,616.77
Base 2.417305 0.00 297.76 214.44 197,992.09

27 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK129 Aug 2012

16,165.000 7.755950 NHHP Local 18.717300 0.00 121.03 327.21 302,116.91
Base 2.413283 0.00 15.60 42.19 38,952.92

28 Aug 2012 MACQUARIESECURITIES LIMITED HKD/HK130 Aug 2012

135,139.000 7.756350 NHHP Local 18.624900 0.00 3,775.43 2,718.36 2,510,456.57
Base 2.401245 0.00 486.75 350.47 323,664.68

29 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK131 Aug 2012

21,553.000 7.755700 NHHP Local 18.465700 0.00 159.20 430.84 397,401.19
Base 2.380920 0.00 20.53 55.55 51,239.89

29 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK131 Aug 2012

21,553.000 7.755700 NHHP Local 18.701200 0.00 161.23 436.25 402,469.48
Base 2.411285 0.00 20.79 56.25 51,893.38

29 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK131 Aug 2012

21,553.000 7.755700 NHHP Local 18.670500 0.00 160.96 435.19 401,809.14
Base 2.407326 0.00 20.75 56.11 51,808.24

29 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK131 Aug 2012

32,330.000 7.755700 NHHP Local 18.701100 0.00 241.84 653.37 603,711.35
Base 2.411272 0.00 31.18 84.24 77,840.99

30 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK103 Sep 2012

124,621.000 7.756350 NHHP Local 17.831100 0.00 888.85 2,400.77 2,218,839.89
Base 2.298903 0.00 114.60 309.52 286,067.53

31 Aug 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK104 Sep 2012

314,161.000 7.756300 NHHP Local 17.920000 0.00 8,444.65 6,080.38 5,615,240.09
Base 2.310380 0.00 1,088.75 783.93 723,958.60

31 Aug 2012 UBS SECURITIES ASIA LTD HKD/HK104 Sep 2012

72,074.000 7.756300 NHHP Local 17.912600 0.00 516.41 1,395.28 1,289,121.04
Base 2.309426 0.00 66.58 179.89 166,203.09
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03 Sep 2012 UBS SECURITIES ASIA LTD HKD/HK105 Sep 2012

189,454.000 7.756900 NHHP Local 18.237800 0.00 1,382.09 3,732.42 3,450,109.65
Base 2.351171 0.00 178.18 481.17 444,779.44

04 Sep 2012 UBS SECURITIES ASIA LTD HKD/HK106 Sep 2012

44,314.000 7.756150 NHHP Local 18.165900 0.00 322.00 870.40 803,811.29
Base 2.342129 0.00 41.52 112.22 103,635.35

05 Sep 2012 UBS SECURITIES ASIA LTD HKD/HK107 Sep 2012

115,052.000 7.757150 NHHP Local 18.054800 0.00 830.90 2,244.18 2,074,165.77
Base 2.327504 0.00 107.11 289.30 267,387.61

06 Sep 2012 UBS SECURITIES ASIA LTD HKD/HK110 Sep 2012

211,524.000 7.756700 NHHP Local 17.070400 0.00 1,444.32 3,899.86 3,605,455.11
Base 2.200730 0.00 186.20 502.77 464,818.17

07 Sep 2012 UBS SECURITIES ASIA LTD HKD/HK111 Sep 2012

298,490.000 7.755650 NHHP Local 17.484700 0.00 2,087.60 5,637.52 5,211,282.98
Base 2.254447 0.00 269.17 726.89 671,933.75

B4JSTL903 Total

1,700,101.000 Local 0.00 22,845.89 32,925.20 30,421,607.23
Base 0.00 2,945.47 4,244.94 3,922,175.73

B4TX8S909 AIA GROUP LTD COMMON STOCK USD1. 23 Jul 2012 PERSHING LLC HKD/HK1

525,000.000 7.757200 NHEB Local 27.031000 0.00 7,095.64 15,327.30 14,168,852.06
Base 3.484634 0.00 914.72 1,975.88 1,826,542.06

23 Jul 2012 PERSHING LLC HKD/HK1CANCEL

-525,000.000 7.757200 NHEB Local 27.031000 0.00 -7,095.64 -15,327.30 -14,168,852.06
Base 3.484634 0.00 -914.72 -1,975.88 -1,826,542.06

23 Jul 2012 PERSHING LLC HKD/HK125 Jul 2012

525,000.000 7.757200 NHEB Local 27.031000 0.00 7,095.64 15,327.30 14,168,852.06
Base 3.484634 0.00 914.72 1,975.88 1,826,542.07
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B4TX8S909 Total

525,000.000 Local 0.00 7,095.64 15,327.30 14,168,852.06
Base 0.00 914.72 1,975.88 1,826,542.07

B5497Y904 TRINITY LTD COMMON STOCK HKD.1 27 Sep 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK1OPEN

380,658.000 7.753750 NHEH Local 5.162600 0.00 1,965.18 2,123.22 1,961,096.59
Base 0.665820 0.00 253.45 273.83 252,922.34

HONG KONG DOLLAR  Total

8,308,959.000 0.00

0.00

50,977.50

6,572.77

70,171.02

9,047.21

64,854,084.18

8,361,688.70

Local

Base

JAPANESE YEN

604800904 ARC LAND SAKAMOTO CO LTD COMMON STOCK 23 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0228 Aug 2012

9,100.000 78.475000 NHEG Local 1,224.109890 0.00 17,823.00 0.00 11,121,577.00
Base 15.598724 0.00 227.12 0.00 141,721.27

24 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0228 Aug 2012

5,000.000 78.650000 NHEG Local 1,212.040000 0.00 9,696.00 0.00 6,050,504.00
Base 15.410553 0.00 123.28 0.00 76,929.49

27 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0230 Aug 2012

11,000.000 78.680000 NHEG Local 1,215.914273 0.00 21,400.00 0.00 13,353,657.00
Base 15.453918 0.00 271.99 0.00 169,721.11

28 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0231 Aug 2012

1,900.000 78.505000 NHEG Local 1,216.894737 0.00 3,699.00 0.00 2,308,401.00
Base 15.500856 0.00 47.12 0.00 29,404.51

604800904 Total

27,000.000 Local 0.00 52,618.00 0.00 32,834,139.00
Base 0.00 669.51 0.00 417,776.38

604978908 ACOM CO LTD COMMON STOCK 05 Sep 2012 INSTINET U.K. LTD JPY/JP5 0.0110 Sep 2012

2,420.000 78.350000 NHHJ Local 1,760.165289 0.00 2,129.00 0.00 4,257,471.00
Base 22.465415 0.00 27.17 0.00 54,339.13
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609891908 BELC CO LTD COMMON STOCK 23 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0228 Aug 2012

2,800.000 78.475000 NHEG Local 1,171.342143 0.00 5,247.00 0.00 3,274,511.00
Base 14.926310 0.00 66.86 0.00 41,726.80

24 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0228 Aug 2012

2,400.000 78.650000 NHEG Local 1,176.333333 0.00 4,517.00 0.00 2,818,683.00
Base 14.956559 0.00 57.43 0.00 35,838.31

27 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0230 Aug 2012

600.000 78.680000 NHEG Local 1,156.333333 0.00 1,110.00 0.00 692,690.00
Base 14.696662 0.00 14.11 0.00 8,803.89

28 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0231 Aug 2012

1,900.000 78.505000 NHEG Local 1,148.315789 0.00 3,490.00 0.00 2,178,310.00
Base 14.627295 0.00 44.46 0.00 27,747.40

29 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0203 Sep 2012

1,300.000 78.730000 NHEG Local 1,113.692308 0.00 2,316.00 0.00 1,445,484.00
Base 14.145717 0.00 29.42 0.00 18,360.02

30 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0204 Sep 2012

1,500.000 78.560000 NHEG Local 1,103.933333 0.00 2,649.00 0.00 1,653,251.00
Base 14.052105 0.00 33.72 0.00 21,044.44

31 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0205 Sep 2012

2,300.000 78.310000 NHEG Local 1,100.558261 0.00 4,050.00 0.00 2,527,234.00
Base 14.053866 0.00 51.72 0.00 32,272.17

05 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0210 Sep 2012

5,000.000 78.315000 NHEG Local 1,100.266600 0.00 8,802.00 0.00 5,492,531.00
Base 14.049245 0.00 112.39 0.00 70,133.83

06 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0211 Sep 2012

5,300.000 78.955000 NHEG Local 1,095.144528 0.00 9,286.00 0.00 5,794,980.00
Base 13.870490 0.00 117.61 0.00 73,395.99

07 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0212 Sep 2012
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2,200.000 78.140000 NHEG Local 1,100.843636 0.00 3,875.00 0.00 2,417,981.00
Base 14.088094 0.00 49.59 0.00 30,944.22

10 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0213 Sep 2012

3,900.000 78.250000 NHEG Local 1,100.246154 0.00 6,865.00 0.00 4,284,095.00
Base 14.060654 0.00 87.73 0.00 54,748.82

11 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0214 Sep 2012

2,300.000 77.780000 NHEG Local 1,106.120870 0.00 4,070.00 0.00 2,540,008.00
Base 14.221148 0.00 52.33 0.00 32,656.31

12 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0218 Sep 2012

2,300.000 77.865000 NHEG Local 1,112.848261 0.00 4,095.00 0.00 2,555,456.00
Base 14.292022 0.00 52.59 0.00 32,819.06

13 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0219 Sep 2012

4,100.000 77.415000 NHEG Local 1,101.755122 0.00 7,227.00 0.00 4,509,969.00
Base 14.231804 0.00 93.35 0.00 58,257.04

14 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0220 Sep 2012

3,800.000 78.220000 NHEG Local 1,105.352895 0.00 6,720.00 0.00 4,193,621.00
Base 14.131333 0.00 85.91 0.00 53,613.16

18 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0221 Sep 2012

2,600.000 78.600000 NHEG Local 1,109.307692 0.00 4,614.00 0.00 2,879,586.00
Base 14.113329 0.00 58.70 0.00 36,635.95

19 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0224 Sep 2012

22,300.000 78.410000 NHEG Local 1,115.962197 0.00 39,817.00 0.00 24,846,140.00
Base 14.232396 0.00 507.81 0.00 316,874.63

20 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0225 Sep 2012

1,800.000 78.315000 NHEG Local 1,109.628889 0.00 3,196.00 0.00 1,994,136.00
Base 14.168791 0.00 40.81 0.00 25,463.01

21 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0226 Sep 2012

1,400.000 78.175000 NHEG Local 1,117.100000 0.00 2,502.00 0.00 1,561,438.00
Base 14.289735 0.00 32.01 0.00 19,973.62
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609891908 Total

69,800.000 Local 0.00 124,448.00 0.00 77,660,104.00
Base 0.00 1,588.55 0.00 991,308.67

624836904 ROUND ONE CORP COMMON STOCK 05 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP510 Jul 2012

6,100.000 79.950000 NHHV Local 427.645902 0.00 1,304.00 0.00 2,607,336.00
Base 5.348917 0.00 16.31 0.00 32,612.08

06 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP511 Jul 2012

5,100.000 79.610000 NHHV Local 422.660784 0.00 1,077.00 0.00 2,154,493.00
Base 5.309142 0.00 13.53 0.00 27,063.10

11 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP517 Jul 2012

4,600.000 79.705000 NHHV Local 417.511739 0.00 768.00 0.00 1,919,786.00
Base 5.238213 0.00 9.64 0.00 24,086.14

12 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP518 Jul 2012

16,000.000 79.300000 NHHV Local 411.682125 0.00 2,635.00 0.00 6,584,279.00
Base 5.191452 0.00 33.23 0.00 83,030.00

13 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP519 Jul 2012

16,600.000 79.205000 NHHV Local 408.326084 0.00 2,711.00 0.00 6,775,502.00
Base 5.155307 0.00 34.23 0.00 85,543.87

17 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP520 Jul 2012

10,700.000 79.040000 NHHV Local 405.824393 0.00 1,737.00 0.00 4,340,584.00
Base 5.134418 0.00 21.98 0.00 54,916.30

18 Jul 2012 ITG AUSTRALIA LTD. JPY/JP523 Jul 2012

9,600.000 78.800000 NHHV Local 406.247708 0.00 1,560.00 0.00 3,898,418.00
Base 5.155428 0.00 19.80 0.00 49,472.31

18 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP523 Jul 2012

14,700.000 78.800000 NHHV Local 404.899728 0.00 2,381.00 0.00 5,949,645.00
Base 5.138321 0.00 30.22 0.00 75,503.11

19 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP524 Jul 2012

17,900.000 78.605000 NHHV Local 407.042793 0.00 2,914.00 0.00 7,283,152.00
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Base 5.178332 0.00 37.07 0.00 92,655.07

20 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP525 Jul 2012

4,300.000 78.565000 NHHV Local 404.492791 0.00 696.00 0.00 1,738,623.00
Base 5.148511 0.00 8.86 0.00 22,129.74

23 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP526 Jul 2012

7,300.000 78.390000 NHHV Local 394.823836 0.00 1,153.00 0.00 2,881,061.00
Base 5.036661 0.00 14.71 0.00 36,752.91

24 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP527 Jul 2012

15,900.000 78.195000 NHHV Local 382.739371 0.00 2,434.00 0.00 6,083,122.00
Base 4.894678 0.00 31.13 0.00 77,794.26

25 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP530 Jul 2012

10,100.000 78.220000 NHHV Local 380.209703 0.00 1,536.00 0.00 3,838,582.00
Base 4.860773 0.00 19.64 0.00 49,074.18

26 Jul 2012 ITG AUSTRALIA LTD. JPY/JP531 Jul 2012

6,900.000 78.240000 NHHV Local 385.569855 0.00 1,064.00 0.00 2,659,368.00
Base 4.928040 0.00 13.60 0.00 33,989.88

26 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP531 Jul 2012

15,600.000 78.240000 NHHV Local 381.234423 0.00 2,379.00 0.00 5,944,878.00
Base 4.872628 0.00 30.41 0.00 75,982.59

27 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP501 Aug 2012

7,700.000 78.555000 NHHV Local 389.161688 0.00 1,199.00 0.00 2,995,346.00
Base 4.954003 0.00 15.26 0.00 38,130.56

30 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP502 Aug 2012

2,000.000 78.210000 NHHV Local 393.285500 0.00 393.00 0.00 786,178.00
Base 5.028583 0.00 5.02 0.00 10,052.14

31 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP503 Aug 2012

9,000.000 78.100000 NHHV Local 401.634667 0.00 1,084.00 0.00 3,613,628.00
Base 5.142569 0.00 13.88 0.00 46,269.24

01 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP506 Aug 2012
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2,600.000 78.200000 NHHV Local 391.152308 0.00 305.00 0.00 1,016,691.00
Base 5.001948 0.00 3.90 0.00 13,001.16

02 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP507 Aug 2012

2,900.000 78.230000 NHHV Local 393.015172 0.00 455.00 0.00 1,139,289.00
Base 5.023842 0.00 5.82 0.00 14,563.33

624836904 Total

185,600.000 Local 0.00 29,785.00 0.00 74,209,961.00
Base 0.00 378.24 0.00 942,621.97

630711000 EIKEN CHEMICAL CO LTD COMMON STOCK 06 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0111 Jul 2012

500.000 79.610000 NHHV Local 1,135.300000 0.00 283.00 0.00 567,367.00
Base 14.260771 0.00 3.55 0.00 7,126.83

09 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0112 Jul 2012

500.000 79.660000 NHHV Local 1,134.532000 0.00 283.00 0.00 566,983.00
Base 14.242179 0.00 3.55 0.00 7,117.54

10 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0113 Jul 2012

2,200.000 79.440000 NHHV Local 1,135.966818 0.00 1,000.00 0.00 2,498,127.00
Base 14.299683 0.00 12.59 0.00 31,446.71

11 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0117 Jul 2012

400.000 79.705000 NHHV Local 1,129.000000 0.00 226.00 0.00 451,374.00
Base 14.164732 0.00 2.84 0.00 5,663.06

12 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP518 Jul 2012

1,000.000 79.300000 NHHV Local 1,138.036000 0.00 341.00 0.00 1,137,695.00
Base 14.351021 0.00 4.30 0.00 14,346.72

13 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0119 Jul 2012

500.000 79.205000 NHHV Local 1,139.500000 0.00 228.00 0.00 569,522.00
Base 14.386718 0.00 2.88 0.00 7,190.48

17 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0120 Jul 2012

1,000.000 79.040000 NHHV Local 1,127.339000 0.00 451.00 0.00 1,126,888.00
Base 14.262892 0.00 5.71 0.00 14,257.19
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18 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0123 Jul 2012

800.000 78.800000 NHHV Local 1,123.000000 0.00 360.00 0.00 898,040.00
Base 14.251269 0.00 4.57 0.00 11,396.45

20 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0125 Jul 2012

700.000 78.565000 NHHV Local 1,105.312857 0.00 387.00 0.00 773,332.00
Base 14.068769 0.00 4.93 0.00 9,843.21

23 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP526 Jul 2012

500.000 78.390000 NHHV Local 1,118.272000 0.00 168.00 0.00 558,968.00
Base 14.265493 0.00 2.14 0.00 7,130.60

25 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0130 Jul 2012

800.000 78.220000 NHHV Local 1,075.683750 0.00 429.00 0.00 860,118.00
Base 13.752030 0.00 5.48 0.00 10,996.14

26 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0131 Jul 2012

1,000.000 78.240000 NHHV Local 1,092.900000 0.00 546.00 0.00 1,092,354.00
Base 13.968558 0.00 6.98 0.00 13,961.58

27 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0101 Aug 2012

500.000 78.555000 NHHV Local 1,100.700000 0.00 275.00 0.00 550,075.00
Base 14.011839 0.00 3.50 0.00 7,002.42

30 Jul 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0102 Aug 2012

1,800.000 78.210000 NHHV Local 1,055.540000 0.00 759.00 0.00 1,899,213.00
Base 13.496228 0.00 9.70 0.00 24,283.51

02 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0107 Aug 2012

200.000 78.230000 NHHV Local 1,060.000000 0.00 84.00 0.00 211,916.00
Base 13.549789 0.00 1.07 0.00 2,708.88

03 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0108 Aug 2012

1,200.000 78.600000 NHHV Local 1,049.666667 0.00 503.00 0.00 1,259,097.00
Base 13.354538 0.00 6.40 0.00 16,019.05

06 Aug 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0109 Aug 2012

800.000 78.180000 NHHV Local 1,044.650000 0.00 417.00 0.00 835,303.00
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Base 13.362113 0.00 5.33 0.00 10,684.36

07 Aug 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0110 Aug 2012

400.000 78.720000 NHHV Local 1,051.750000 0.00 210.00 0.00 420,490.00
Base 13.360645 0.00 2.67 0.00 5,341.59

08 Aug 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0113 Aug 2012

600.000 78.445000 NHHV Local 1,050.331667 0.00 315.00 0.00 629,884.00
Base 13.389402 0.00 4.02 0.00 8,029.63

09 Aug 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0114 Aug 2012

700.000 78.650000 NHHV Local 1,064.367143 0.00 372.00 0.00 744,685.00
Base 13.532958 0.00 4.73 0.00 9,468.34

10 Aug 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0115 Aug 2012

500.000 78.245000 NHHV Local 1,074.700000 0.00 268.00 0.00 537,082.00
Base 13.735063 0.00 3.43 0.00 6,864.11

13 Aug 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0116 Aug 2012

400.000 78.345000 NHHV Local 1,073.000000 0.00 214.00 0.00 428,986.00
Base 13.695833 0.00 2.73 0.00 5,475.60

14 Aug 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0117 Aug 2012

900.000 78.820000 NHHV Local 1,098.360000 0.00 494.00 0.00 988,030.00
Base 13.935042 0.00 6.27 0.00 12,535.27

15 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP520 Aug 2012

700.000 78.890000 NHHV Local 1,124.888571 0.00 236.00 0.00 787,186.00
Base 14.258950 0.00 2.99 0.00 9,978.27

16 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0121 Aug 2012

300.000 79.250000 NHHV Local 1,113.286667 0.00 167.00 0.00 333,819.00
Base 14.047781 0.00 2.11 0.00 4,212.23

17 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0122 Aug 2012

400.000 79.510000 NHHV Local 1,111.750000 0.00 222.00 0.00 444,478.00
Base 13.982518 0.00 2.79 0.00 5,590.22

20 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0123 Aug 2012
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300.000 79.370000 NHHV Local 1,105.666667 0.00 166.00 0.00 331,534.00
Base 13.930536 0.00 2.09 0.00 4,177.07

21 Aug 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0124 Aug 2012

500.000 79.430000 NHHV Local 1,111.214000 0.00 278.00 0.00 555,329.00
Base 13.989853 0.00 3.50 0.00 6,991.43

22 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0127 Aug 2012

200.000 79.200000 NHHV Local 1,116.600000 0.00 112.00 0.00 223,208.00
Base 14.098485 0.00 1.41 0.00 2,818.28

23 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0128 Aug 2012

200.000 78.475000 NHHV Local 1,119.335000 0.00 112.00 0.00 223,755.00
Base 14.263587 0.00 1.43 0.00 2,851.29

24 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0129 Aug 2012

300.000 78.650000 NHHV Local 1,120.143333 0.00 168.00 0.00 335,875.00
Base 14.242128 0.00 2.14 0.00 4,270.50

27 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0130 Aug 2012

500.000 78.680000 NHHV Local 1,111.000000 0.00 277.00 0.00 555,223.00
Base 14.120488 0.00 3.52 0.00 7,056.72

28 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0131 Aug 2012

400.000 78.505000 NHHV Local 1,091.537500 0.00 218.00 0.00 436,397.00
Base 13.904051 0.00 2.78 0.00 5,558.84

29 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP503 Sep 2012

200.000 78.730000 NHHV Local 1,077.425000 0.00 65.00 0.00 215,420.00
Base 13.685063 0.00 0.83 0.00 2,736.19

30 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP504 Sep 2012

400.000 78.560000 NHHV Local 1,078.000000 0.00 129.00 0.00 431,071.00
Base 13.721996 0.00 1.64 0.00 5,487.16

03 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0106 Sep 2012

500.000 78.300000 NHHV Local 1,071.922000 0.00 267.00 0.00 535,694.00
Base 13.689936 0.00 3.41 0.00 6,841.56
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04 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0107 Sep 2012

600.000 78.355000 NHHV Local 1,037.776667 0.00 311.00 0.00 622,355.00
Base 13.244549 0.00 3.97 0.00 7,942.76

05 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0110 Sep 2012

400.000 78.350000 NHHV Local 1,040.075000 0.00 208.00 0.00 415,822.00
Base 13.274729 0.00 2.65 0.00 5,307.24

06 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0111 Sep 2012

300.000 78.955000 NHHV Local 1,041.000000 0.00 156.00 0.00 312,144.00
Base 13.184725 0.00 1.98 0.00 3,953.44

07 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP512 Sep 2012

400.000 78.140000 NHHV Local 1,058.817500 0.00 127.00 0.00 423,400.00
Base 13.550262 0.00 1.63 0.00 5,418.48

10 Sep 2012 ITG AUSTRALIA LTD. JPY/JP5 0.0113 Sep 2012

700.000 78.250000 NHHV Local 1,053.850000 0.00 295.00 0.00 737,400.00
Base 13.467732 0.00 3.77 0.00 9,423.64

12 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0118 Sep 2012

300.000 77.865000 NHHV Local 1,068.666667 0.00 160.00 0.00 320,440.00
Base 13.724609 0.00 2.05 0.00 4,115.33

14 Sep 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0120 Sep 2012

500.000 78.220000 NHHV Local 1,053.882000 0.00 263.00 0.00 526,678.00
Base 13.473306 0.00 3.36 0.00 6,733.29

630711000 Total

26,000.000 Local 0.00 12,550.00 0.00 28,372,757.00
Base 0.00 159.42 0.00 360,353.21

643310006 HOKUETSU KISHU PAPER CO LTD COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0124 Jul 2012

11,000.000 78.605000 NHEG Local 391.565727 0.00 6,892.00 0.00 4,300,331.00
Base 4.981435 0.00 87.68 0.00 54,708.11

20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0123 Jul 2012

64,000.000 78.500000 NHEG Local 377.687000 0.00 38,675.00 0.00 24,133,293.00
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Base 4.811299 0.00 492.68 0.00 307,430.48

643310006 Total

75,000.000 Local 0.00 45,567.00 0.00 28,433,624.00
Base 0.00 580.36 0.00 362,138.59

646301002 INES CORP COMMON STOCK 02 Jul 2012 DAIWA SECURITIES (HK) LTD. JPY/JP505 Jul 2012

1,600.000 79.420000 NHEH Local 520.572500 0.00 416.00 0.00 832,500.00
Base 6.554678 0.00 5.24 0.00 10,482.25

03 Jul 2012 DAIWA SECURITIES (HK) LTD. JPY/JP506 Jul 2012

700.000 79.780000 NHEH Local 520.250000 0.00 182.00 0.00 363,993.00
Base 6.521058 0.00 2.28 0.00 4,562.46

04 Jul 2012 DAIWA SECURITIES (HK) LTD. JPY/JP509 Jul 2012

900.000 79.805000 NHEH Local 520.540000 0.00 234.00 0.00 468,252.00
Base 6.522649 0.00 2.93 0.00 5,867.45

05 Jul 2012 DAIWA SECURITIES (HK) LTD. JPY/JP510 Jul 2012

2,000.000 79.955000 NHEH Local 520.000000 0.00 520.00 0.00 1,039,480.00
Base 6.503658 0.00 6.50 0.00 13,000.81

646301002 Total

5,200.000 Local 0.00 1,352.00 0.00 2,704,225.00
Base 0.00 16.95 0.00 33,912.97

646850008 JAPAN DIGITAL LABORATORY CO COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0224 Jul 2012

13,600.000 78.605000 NHEG Local 869.474485 0.00 18,920.00 0.00 11,805,933.00
Base 11.061313 0.00 240.70 0.00 150,193.16

23 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0226 Jul 2012

13,800.000 78.390000 NHEG Local 810.341812 0.00 17,892.00 0.00 11,164,825.00
Base 10.337311 0.00 228.24 0.00 142,426.65

24 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0227 Jul 2012

17,700.000 78.195000 NHEG Local 828.273390 0.00 23,457.00 0.00 14,636,982.00
Base 10.592409 0.00 299.98 0.00 187,185.65

Prepared by State StreetPage 869



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

25 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0230 Jul 2012

6,900.000 78.220000 NHEG Local 824.292899 0.00 9,100.00 0.00 5,678,521.00
Base 10.538135 0.00 116.34 0.00 72,596.79

646850008 Total

52,000.000 Local 0.00 69,369.00 0.00 43,286,261.00
Base 0.00 885.26 0.00 552,402.25

647453901 JAPAN TOBACCO INC COMMON STOCK 05 Sep 2012 INSTINET U.K. LTD JPY/JP5 0.0110 Sep 2012

37,000.000 78.350000 NHHJ Local 2,257.181378 0.00 41,757.00 0.00 83,473,954.00
Base 28.808952 0.00 532.95 0.00 1,065,398.26

648720001 KEIHANSHIN BUILDING CO LTD COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0124 Jul 2012

1,500.000 78.605000 NHEG Local 354.340667 0.00 850.00 0.00 530,661.00
Base 4.507864 0.00 10.81 0.00 6,750.98

20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0125 Jul 2012

1,200.000 78.500000 NHEG Local 352.000000 0.00 676.00 0.00 421,724.00
Base 4.484076 0.00 8.61 0.00 5,372.28

23 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0126 Jul 2012

1,000.000 78.390000 NHEG Local 346.974000 0.00 555.00 0.00 346,419.00
Base 4.426253 0.00 7.08 0.00 4,419.17

24 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0125 Jul 2012

1,100.000 78.195000 NHEG Local 342.980000 0.00 603.00 0.00 376,675.00
Base 4.386214 0.00 7.71 0.00 4,817.12

25 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0130 Jul 2012

1,600.000 78.220000 NHEG Local 340.797500 0.00 872.00 0.00 544,404.00
Base 4.356910 0.00 11.15 0.00 6,959.91

26 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0131 Jul 2012

2,000.000 78.240000 NHEG Local 342.714000 0.00 1,096.00 0.00 684,332.00
Base 4.380291 0.00 14.01 0.00 8,746.57

27 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0101 Aug 2012
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1,800.000 78.555000 NHEG Local 348.940556 0.00 1,005.00 0.00 627,088.00
Base 4.441990 0.00 12.79 0.00 7,982.79

30 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0131 Jul 2012

1,700.000 78.210000 NHEG Local 349.082353 0.00 949.00 0.00 592,491.00
Base 4.463398 0.00 12.13 0.00 7,575.64

31 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0103 Aug 2012

1,000.000 78.100000 NHEG Local 348.668000 0.00 558.00 0.00 348,110.00
Base 4.464379 0.00 7.14 0.00 4,457.23

01 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0106 Aug 2012

1,000.000 78.200000 NHEG Local 347.478000 0.00 556.00 0.00 346,922.00
Base 4.443453 0.00 7.11 0.00 4,436.34

02 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0107 Aug 2012

1,300.000 78.230000 NHEG Local 348.009231 0.00 724.00 0.00 451,688.00
Base 4.448539 0.00 9.25 0.00 5,773.85

03 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0108 Aug 2012

2,000.000 78.600000 NHEG Local 344.919500 0.00 1,103.00 0.00 688,736.00
Base 4.388289 0.00 14.03 0.00 8,762.54

06 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0109 Aug 2012

1,300.000 78.180000 NHEG Local 346.979231 0.00 722.00 0.00 450,351.00
Base 4.438210 0.00 9.24 0.00 5,760.44

07 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0110 Aug 2012

1,000.000 78.720000 NHEG Local 346.947000 0.00 555.00 0.00 346,392.00
Base 4.407355 0.00 7.05 0.00 4,400.30

08 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0113 Aug 2012

3,700.000 78.445000 NHEG Local 345.812703 0.00 2,047.00 0.00 1,277,460.00
Base 4.408346 0.00 26.09 0.00 16,284.79

09 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0114 Aug 2012

2,000.000 78.650000 NHEG Local 347.300000 0.00 1,111.00 0.00 693,489.00
Base 4.415766 0.00 14.13 0.00 8,817.41
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10 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0115 Aug 2012

1,000.000 78.245000 NHEG Local 346.596000 0.00 554.00 0.00 346,042.00
Base 4.429625 0.00 7.08 0.00 4,422.54

13 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0116 Aug 2012

4,100.000 78.345000 NHEG Local 349.210244 0.00 2,291.00 0.00 1,429,471.00
Base 4.457339 0.00 29.24 0.00 18,245.85

14 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0117 Aug 2012

2,900.000 78.820000 NHEG Local 350.433448 0.00 1,626.00 0.00 1,014,631.00
Base 4.445997 0.00 20.63 0.00 12,872.76

15 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0120 Aug 2012

4,000.000 78.890000 NHEG Local 349.786000 0.00 2,238.00 0.00 1,396,906.00
Base 4.433845 0.00 28.37 0.00 17,707.01

16 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0121 Aug 2012

3,800.000 79.250000 NHEG Local 347.514211 0.00 2,113.00 0.00 1,318,441.00
Base 4.385037 0.00 26.66 0.00 16,636.48

648720001 Total

41,000.000 Local 0.00 22,804.00 0.00 14,232,433.00
Base 0.00 290.31 0.00 181,202.00

650437908 KOHNAN SHOJI CO LTD COMMON STOCK 23 Aug 2012 GOLDMAN SACHS + CO JPY/JP5 0.0228 Aug 2012

30,300.000 78.475000 NHEG Local 970.901914 0.00 47,069.00 0.00 29,371,259.00
Base 12.372117 0.00 599.80 0.00 374,275.36

663984003 CALSONIC KANSEI CORP COMMON STOCK 12 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0118 Sep 2012

45,000.000 77.865000 NHEG Local 369.979889 0.00 26,639.00 0.00 16,622,456.00
Base 4.751556 0.00 342.12 0.00 213,477.89

664246006 NIPPON ROAD CO LTD COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0124 Jul 2012

52,000.000 78.605000 NHEG Local 308.532808 0.00 25,670.00 0.00 16,018,036.00
Base 3.925104 0.00 326.57 0.00 203,778.84

20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0124 Jul 2012
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71,000.000 78.500000 NHEG Local 297.863197 0.00 33,837.00 0.00 21,114,450.00
Base 3.794436 0.00 431.04 0.00 268,973.89

664246006 Total

123,000.000 Local 0.00 59,507.00 0.00 37,132,486.00
Base 0.00 757.61 0.00 472,752.73

665805008 OKINAWA ELECTRIC POWER CO COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0524 Jul 2012

3,400.000 78.605000 NHEG Local 2,356.200882 0.00 12,818.00 0.00 7,998,265.00
Base 29.975204 0.00 163.07 0.00 101,752.62

20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0525 Jul 2012

4,000.000 78.500000 NHEG Local 2,246.088000 0.00 14,375.00 0.00 8,969,977.00
Base 28.612586 0.00 183.12 0.00 114,267.22

23 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0426 Jul 2012

6,000.000 78.390000 NHEG Local 2,182.165833 0.00 20,949.00 0.00 13,072,046.00
Base 27.837299 0.00 267.24 0.00 166,756.55

24 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0427 Jul 2012

3,100.000 78.195000 NHEG Local 2,133.570000 0.00 10,582.00 0.00 6,603,485.00
Base 27.285248 0.00 135.33 0.00 84,448.94

665805008 Total

16,500.000 Local 0.00 58,724.00 0.00 36,643,773.00
Base 0.00 748.76 0.00 467,225.33

666209903 OSAKA STEEL CO LTD COMMON STOCK 05 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0110 Jul 2012

1,600.000 79.955000 NHHV Local 1,450.538125 0.00 1,160.00 0.00 2,319,701.00
Base 18.141931 0.00 14.51 0.00 29,012.58

06 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0111 Jul 2012

1,200.000 79.610000 NHHV Local 1,447.100000 0.00 868.00 0.00 1,735,652.00
Base 18.177365 0.00 10.90 0.00 21,801.93

09 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0112 Jul 2012

1,300.000 79.660000 NHHV Local 1,464.841538 0.00 952.00 0.00 1,903,342.00
Base 18.388671 0.00 11.95 0.00 23,893.32
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10 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0113 Jul 2012

3,300.000 79.440000 NHHV Local 1,508.183333 0.00 1,991.00 0.00 4,975,014.00
Base 18.985188 0.00 25.06 0.00 62,626.06

11 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP5 0.0117 Jul 2012

2,900.000 79.705000 NHHV Local 1,529.653793 0.00 2,218.00 0.00 4,433,778.00
Base 19.191441 0.00 27.83 0.00 55,627.35

12 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0118 Jul 2012

1,500.000 79.300000 NHHV Local 1,532.142667 0.00 689.00 0.00 2,297,525.00
Base 19.320841 0.00 8.69 0.00 28,972.57

13 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0119 Jul 2012

3,900.000 79.205000 NHHV Local 1,516.929487 0.00 2,366.00 0.00 5,913,659.00
Base 19.151941 0.00 29.87 0.00 74,662.70

17 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0120 Jul 2012

400.000 79.040000 NHHV Local 1,491.500000 0.00 239.00 0.00 596,361.00
Base 18.870192 0.00 3.02 0.00 7,545.05

19 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0124 Jul 2012

1,600.000 78.605000 NHHV Local 1,447.428750 0.00 926.00 0.00 2,314,960.00
Base 18.413953 0.00 11.78 0.00 29,450.54

19 Jul 2012 HSBC SECURITIES (USA) INC. JPY/JP5 0.0124 Jul 2012

2,800.000 78.605000 NHHV Local 1,444.846071 0.00 1,214.00 0.00 4,044,355.00
Base 18.381096 0.00 15.44 0.00 51,451.63

20 Jul 2012 HSBC SECURITIES (USA) INC. JPY/JP5 0.0125 Jul 2012

1,100.000 78.565000 NHHV Local 1,403.411818 0.00 463.00 0.00 1,543,290.00
Base 17.863066 0.00 5.89 0.00 19,643.48

23 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0126 Jul 2012

1,500.000 78.390000 NHHV Local 1,392.629333 0.00 627.00 0.00 2,088,317.00
Base 17.765395 0.00 8.00 0.00 26,640.09

24 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0127 Jul 2012

3,000.000 78.195000 NHHV Local 1,360.246667 0.00 1,632.00 0.00 4,079,108.00
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Base 17.395571 0.00 20.87 0.00 52,165.84

25 Jul 2012 INSTINET U.K. LTD JPY/JP5 0.0130 Jul 2012

1,800.000 78.220000 NHHV Local 1,352.266667 0.00 973.00 0.00 2,433,107.00
Base 17.287991 0.00 12.44 0.00 31,105.94

26 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0131 Jul 2012

1,000.000 78.240000 NHHV Local 1,335.277000 0.00 667.00 0.00 1,334,610.00
Base 17.066424 0.00 8.53 0.00 17,057.90

27 Jul 2012 INSTINET U.K. LTD JPY/JP5 0.0101 Aug 2012

3,100.000 78.555000 NHHV Local 1,341.326774 0.00 1,662.00 0.00 4,156,451.00
Base 17.075002 0.00 21.16 0.00 52,911.35

30 Jul 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0102 Aug 2012

600.000 78.210000 NHHV Local 1,340.750000 0.00 321.00 0.00 804,129.00
Base 17.142948 0.00 4.10 0.00 10,281.66

06 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0109 Aug 2012

1,600.000 78.180000 NHHV Local 1,317.160000 0.00 1,053.00 0.00 2,106,403.00
Base 16.847787 0.00 13.47 0.00 26,942.99

07 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0110 Aug 2012

2,900.000 78.720000 NHHV Local 1,316.458276 0.00 1,908.00 0.00 3,815,821.00
Base 16.723301 0.00 24.24 0.00 48,473.34

08 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0113 Aug 2012

900.000 78.445000 NHHV Local 1,314.416667 0.00 591.00 0.00 1,182,384.00
Base 16.755901 0.00 7.53 0.00 15,072.78

09 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0114 Aug 2012

2,800.000 78.650000 NHHV Local 1,320.170000 0.00 1,848.00 0.00 3,694,628.00
Base 16.785378 0.00 23.50 0.00 46,975.56

10 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0115 Aug 2012

1,700.000 78.245000 NHHV Local 1,333.827059 0.00 1,133.00 0.00 2,266,373.00
Base 17.046802 0.00 14.48 0.00 28,965.08
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666209903 Total

42,500.000 Local 0.00 25,501.00 0.00 60,038,968.00
Base 0.00 323.26 0.00 761,279.74

667979900 CENTURY TOKYO LEASING CORP COMMON STOCK 23 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0328 Aug 2012

13,000.000 78.475000 NHEG Local 1,521.603308 0.00 31,649.00 0.00 19,749,194.00
Base 19.389657 0.00 403.30 0.00 251,662.24

24 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0328 Aug 2012

12,000.000 78.650000 NHEG Local 1,512.565000 0.00 29,041.00 0.00 18,121,739.00
Base 19.231596 0.00 369.24 0.00 230,409.90

27 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0330 Aug 2012

11,000.000 78.680000 NHEG Local 1,516.726273 0.00 26,694.00 0.00 16,657,295.00
Base 19.277151 0.00 339.27 0.00 211,709.39

28 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0331 Aug 2012

13,500.000 78.505000 NHEG Local 1,487.056074 0.00 32,120.00 0.00 20,043,137.00
Base 18.942183 0.00 409.15 0.00 255,310.32

29 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0303 Sep 2012

3,800.000 78.730000 NHEG Local 1,502.258947 0.00 9,134.00 0.00 5,699,450.00
Base 19.081150 0.00 116.02 0.00 72,392.35

667979900 Total

53,300.000 Local 0.00 128,638.00 0.00 80,270,815.00
Base 0.00 1,636.98 0.00 1,021,484.20

674751003 ROLAND CORP COMMON STOCK 05 Jul 2012 UBS SECURITIES ASIA LTD JPY/JP510 Jul 2012

500.000 79.950000 NHHV Local 673.090000 0.00 168.00 0.00 336,377.00
Base 8.418887 0.00 2.10 0.00 4,207.34

10 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP513 Jul 2012

1,000.000 79.440000 NHHV Local 668.300000 0.00 268.00 0.00 668,032.00
Base 8.412638 0.00 3.37 0.00 8,409.26

12 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP518 Jul 2012
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500.000 79.300000 NHHV Local 634.818000 0.00 95.00 0.00 317,314.00
Base 8.005271 0.00 1.20 0.00 4,001.44

13 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP519 Jul 2012

500.000 79.205000 NHHV Local 622.364000 0.00 125.00 0.00 311,057.00
Base 7.857635 0.00 1.58 0.00 3,927.24

17 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP520 Jul 2012

1,300.000 79.040000 NHHV Local 607.148462 0.00 316.00 0.00 788,977.00
Base 7.681534 0.00 4.00 0.00 9,982.00

19 Jul 2012 GOLDMAN SACHS + CO JPY/JP524 Jul 2012

2,000.000 78.605000 NHHV Local 600.095000 0.00 600.00 0.00 1,199,590.00
Base 7.634311 0.00 7.63 0.00 15,260.99

20 Jul 2012 HSBC SECURITIES (USA) INC. JPY/JP525 Jul 2012

1,000.000 78.500000 NHHV Local 602.500000 0.00 181.00 0.00 602,319.00
Base 7.675159 0.00 2.31 0.00 7,672.85

23 Jul 2012 DAIWA SECURITIES AMERICA INC JPY/JP526 Jul 2012

1,000.000 78.390000 NHHV Local 598.174000 0.00 299.00 0.00 597,875.00
Base 7.630744 0.00 3.81 0.00 7,626.93

24 Jul 2012 HSBC SECURITIES (USA) INC. JPY/JP527 Jul 2012

200.000 78.195000 NHHV Local 591.000000 0.00 36.00 0.00 118,164.00
Base 7.558028 0.00 0.46 0.00 1,511.15

25 Jul 2012 HSBC SECURITIES (USA) INC. JPY/JP530 Jul 2012

1,000.000 78.220000 NHHV Local 575.050000 0.00 173.00 0.00 574,877.00
Base 7.351700 0.00 2.21 0.00 7,349.49

26 Jul 2012 HSBC SECURITIES (USA) INC. JPY/JP531 Jul 2012

700.000 78.240000 NHHV Local 588.687143 0.00 124.00 0.00 411,957.00
Base 7.524120 0.00 1.58 0.00 5,265.30

30 Jul 2012 MORGAN STANLEY CO INCORPORATED JPY/JP502 Aug 2012

300.000 78.210000 NHHV Local 600.800000 0.00 72.00 0.00 180,168.00
Base 7.681882 0.00 0.92 0.00 2,303.64
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01 Aug 2012 ITG AUSTRALIA LTD. JPY/JP506 Aug 2012

800.000 78.200000 NHHV Local 609.400000 0.00 195.00 0.00 487,325.00
Base 7.792839 0.00 2.49 0.00 6,231.78

06 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP509 Aug 2012

1,000.000 78.180000 NHHV Local 603.200000 0.00 301.00 0.00 602,899.00
Base 7.715528 0.00 3.85 0.00 7,711.68

07 Aug 2012 HSBC SECURITIES (USA) INC. JPY/JP510 Aug 2012

400.000 78.720000 NHHV Local 599.777500 0.00 72.00 0.00 239,839.00
Base 7.619125 0.00 0.91 0.00 3,046.74

08 Aug 2012 HSBC SECURITIES (USA) INC. JPY/JP513 Aug 2012

400.000 78.445000 NHHV Local 613.110000 0.00 74.00 0.00 245,170.00
Base 7.815795 0.00 0.94 0.00 3,125.37

10 Aug 2012 HSBC SECURITIES (USA) INC. JPY/JP515 Aug 2012

400.000 78.245000 NHHV Local 609.000000 0.00 73.00 0.00 243,527.00
Base 7.783245 0.00 0.93 0.00 3,112.37

13 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP516 Aug 2012

500.000 78.345000 NHHV Local 611.900000 0.00 152.00 0.00 305,798.00
Base 7.810326 0.00 1.94 0.00 3,903.22

14 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP517 Aug 2012

300.000 78.820000 NHHV Local 616.000000 0.00 92.00 0.00 184,708.00
Base 7.815275 0.00 1.17 0.00 2,343.42

15 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP520 Aug 2012

500.000 78.890000 NHHV Local 609.636000 0.00 91.00 0.00 304,727.00
Base 7.727671 0.00 1.15 0.00 3,862.68

16 Aug 2012 HSBC SECURITIES (USA) INC. JPY/JP521 Aug 2012

1,000.000 79.250000 NHHV Local 617.200000 0.00 185.00 0.00 617,015.00
Base 7.788013 0.00 2.33 0.00 7,785.68

17 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP522 Aug 2012

500.000 79.510000 NHHV Local 636.666000 0.00 158.00 0.00 318,175.00
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Base 8.007370 0.00 1.99 0.00 4,001.70

20 Aug 2012 UBS SECURITIES ASIA LTD JPY/JP523 Aug 2012

1,300.000 79.370000 NHHV Local 650.768462 0.00 422.00 0.00 845,577.00
Base 8.199174 0.00 5.32 0.00 10,653.61

21 Aug 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP524 Aug 2012

300.000 79.430000 NHHV Local 647.800000 0.00 58.00 0.00 194,282.00
Base 8.155609 0.00 0.73 0.00 2,445.95

22 Aug 2012 HSBC SECURITIES (USA) INC. JPY/JP527 Aug 2012

500.000 79.200000 NHHV Local 634.000000 0.00 95.00 0.00 316,905.00
Base 8.005051 0.00 1.20 0.00 4,001.33

23 Aug 2012 HSBC SECURITIES (USA) INC. JPY/JP528 Aug 2012

700.000 78.475000 NHHV Local 633.538571 0.00 133.00 0.00 443,344.00
Base 8.073126 0.00 1.69 0.00 5,649.49

24 Aug 2012 HSBC SECURITIES (USA) INC. JPY/JP529 Aug 2012

400.000 78.650000 NHHV Local 618.750000 0.00 75.00 0.00 247,425.00
Base 7.867133 0.00 0.95 0.00 3,145.90

27 Aug 2012 HSBC SECURITIES (USA) INC. JPY/JP530 Aug 2012

400.000 78.680000 NHHV Local 605.667500 0.00 73.00 0.00 242,194.00
Base 7.697858 0.00 0.93 0.00 3,078.22

28 Aug 2012 HSBC SECURITIES (USA) INC. JPY/JP531 Aug 2012

1,000.000 78.505000 NHHV Local 587.000000 0.00 176.00 0.00 586,824.00
Base 7.477231 0.00 2.24 0.00 7,474.99

29 Aug 2012 HSBC SECURITIES (USA) INC. JPY/JP503 Sep 2012

1,000.000 78.730000 NHHV Local 581.750000 0.00 175.00 0.00 581,575.00
Base 7.389178 0.00 2.22 0.00 7,386.96

30 Aug 2012 HSBC SECURITIES (USA) INC. JPY/JP504 Sep 2012

2,000.000 78.560000 NHHV Local 583.533500 0.00 350.00 0.00 1,166,717.00
Base 7.427870 0.00 4.46 0.00 14,851.29

31 Aug 2012 HSBC SECURITIES (USA) INC. JPY/JP505 Sep 2012
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1,000.000 78.300000 NHHV Local 573.050000 0.00 172.00 0.00 572,878.00
Base 7.318646 0.00 2.20 0.00 7,316.45

04 Sep 2012 HSBC SECURITIES (USA) INC. JPY/JP507 Sep 2012

900.000 78.355000 NHHV Local 572.500000 0.00 155.00 0.00 515,095.00
Base 7.306490 0.00 1.98 0.00 6,573.86

05 Sep 2012 HSBC SECURITIES (USA) INC. JPY/JP510 Sep 2012

1,100.000 78.350000 NHHV Local 572.363636 0.00 189.00 0.00 629,411.00
Base 7.305216 0.00 2.41 0.00 8,033.32

06 Sep 2012 HSBC SECURITIES (USA) INC. JPY/JP511 Sep 2012

200.000 78.955000 NHHV Local 563.750000 0.00 34.00 0.00 112,716.00
Base 7.140143 0.00 0.43 0.00 1,427.60

10 Sep 2012 HSBC SECURITIES (USA) INC. JPY/JP513 Sep 2012

1,000.000 78.250000 NHHV Local 574.700000 0.00 173.00 0.00 574,527.00
Base 7.344409 0.00 2.21 0.00 7,342.20

12 Sep 2012 HSBC SECURITIES (USA) INC. JPY/JP518 Sep 2012

2,000.000 77.865000 NHHV Local 580.233500 0.00 348.00 0.00 1,160,119.00
Base 7.451788 0.00 4.47 0.00 14,899.11

13 Sep 2012 HSBC SECURITIES (USA) INC. JPY/JP519 Sep 2012

1,000.000 77.415000 NHHV Local 588.233000 0.00 176.00 0.00 588,057.00
Base 7.598437 0.00 2.27 0.00 7,596.16

14 Sep 2012 HSBC SECURITIES (USA) INC. JPY/JP520 Sep 2012

2,000.000 78.220000 NHHV Local 598.966500 0.00 359.00 0.00 1,197,574.00
Base 7.657460 0.00 4.59 0.00 15,310.33

18 Sep 2012 HSBC SECURITIES (USA) INC. JPY/JP521 Sep 2012

1,900.000 78.600000 NHHV Local 598.947368 0.00 342.00 0.00 1,137,658.00
Base 7.620196 0.00 4.35 0.00 14,474.02

21 Sep 2012 HSBC SECURITIES (USA) INC. JPY/JP526 Sep 2012

700.000 78.175000 NHHV Local 588.785714 0.00 124.00 0.00 412,026.00
Base 7.531637 0.00 1.59 0.00 5,270.56
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24 Sep 2012 HSBC SECURITIES (USA) INC. JPY/JP527 Sep 2012

400.000 77.905000 NHHV Local 582.500000 0.00 70.00 0.00 232,930.00
Base 7.477055 0.00 0.90 0.00 2,989.92

25 Sep 2012 GOLDMAN SACHS + CO JPY/JP528 Sep 2012

800.000 77.915000 NHHV Local 576.187500 0.00 230.00 0.00 460,720.00
Base 7.395078 0.00 2.95 0.00 5,913.11

26 Sep 2012 HSBC SECURITIES (USA) INC. JPY/JP5OPEN

200.000 77.780000 NHHV Local 573.500000 0.00 35.00 0.00 114,665.00
Base 7.373361 0.00 0.45 0.00 1,474.22

27 Sep 2012 HSBC SECURITIES (USA) INC. JPY/JP5OPEN

500.000 77.695000 NHHV Local 560.182000 0.00 84.00 0.00 280,007.00
Base 7.210014 0.00 1.08 0.00 3,603.93

28 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5OPEN

600.000 77.920000 NHHV Local 550.166667 0.00 165.00 0.00 329,935.00
Base 7.060661 0.00 2.12 0.00 4,234.28

674751003 Total

37,700.000 Local 0.00 8,063.00 0.00 22,599,051.00
Base 0.00 102.61 0.00 287,789.08

680492006 SHINKO ELECTRIC INDUSTRIES COMMON STOCK 05 Sep 2012 INSTINET U.K. LTD JPY/JP510 Sep 2012

8,600.000 78.350000 NHHJ Local 502.022093 0.00 2,158.00 0.00 4,315,232.00
Base 6.407429 0.00 27.54 0.00 55,076.35

685847006 SCSK CORP COMMON STOCK 19 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0224 Jul 2012

21,000.000 78.605000 NHEG Local 1,105.092619 0.00 37,131.00 0.00 23,169,814.00
Base 14.058808 0.00 472.37 0.00 294,762.60

20 Jul 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0225 Jul 2012

18,000.000 78.500000 NHEG Local 1,100.731000 0.00 31,701.00 0.00 19,781,457.00
Base 14.022051 0.00 403.83 0.00 251,993.08
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685847006 Total

39,000.000 Local 0.00 68,832.00 0.00 42,951,271.00
Base 0.00 876.20 0.00 546,755.68

698569902 UNIPRES CORP COMMON STOCK 23 Aug 2012 G TRADE SERVICES LTD JPY/JP5 0.0528 Aug 2012

8,000.000 78.475000 NHEG Local 2,289.301250 0.00 29,303.00 0.00 18,285,107.00
Base 29.172364 0.00 373.41 0.00 233,005.50

24 Aug 2012 G TRADE SERVICES LTD JPY/JP5 0.0528 Aug 2012

7,000.000 78.650000 NHEG Local 2,265.203286 0.00 25,370.00 0.00 15,831,053.00
Base 28.801059 0.00 322.57 0.00 201,284.84

27 Aug 2012 G TRADE SERVICES LTD JPY/JP5 0.0529 Aug 2012

10,000.000 78.680000 NHEG Local 2,226.738600 0.00 35,627.00 0.00 22,231,759.00
Base 28.301202 0.00 452.81 0.00 282,559.21

28 Aug 2012 G TRADE SERVICES LTD JPY/JP5 0.0431 Aug 2012

8,500.000 78.505000 NHEG Local 2,185.166235 0.00 29,718.00 0.00 18,544,195.00
Base 27.834740 0.00 378.55 0.00 236,216.74

698569902 Total

33,500.000 Local 0.00 120,018.00 0.00 74,892,114.00
Base 0.00 1,527.34 0.00 953,066.29

698693900 YONEKYU CORP COMMON STOCK 12 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0118 Sep 2012

3,700.000 77.865000 NHEG Local 689.978649 0.00 4,084.00 0.00 2,548,837.00
Base 8.861217 0.00 52.45 0.00 32,734.05

13 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0119 Sep 2012

4,500.000 77.415000 NHEG Local 691.763556 0.00 4,980.00 0.00 3,107,956.00
Base 8.935782 0.00 64.33 0.00 40,146.69

14 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0120 Sep 2012

6,900.000 78.220000 NHEG Local 691.961884 0.00 7,639.00 0.00 4,766,898.00
Base 8.846355 0.00 97.66 0.00 60,942.19

18 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0121 Sep 2012
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1,700.000 78.600000 NHEG Local 704.470588 0.00 1,916.00 0.00 1,195,684.00
Base 8.962730 0.00 24.38 0.00 15,212.26

19 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0124 Sep 2012

3,700.000 78.410000 NHEG Local 706.634865 0.00 4,183.00 0.00 2,610,366.00
Base 9.012050 0.00 53.35 0.00 33,291.24

20 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0125 Sep 2012

7,400.000 78.315000 NHEG Local 699.552027 0.00 8,282.00 0.00 5,168,403.00
Base 8.932542 0.00 105.75 0.00 65,995.06

21 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0126 Sep 2012

3,500.000 78.175000 NHEG Local 690.955429 0.00 3,869.00 0.00 2,414,475.00
Base 8.838573 0.00 49.49 0.00 30,885.51

24 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0127 Sep 2012

2,500.000 77.905000 NHEG Local 693.680000 0.00 2,774.00 0.00 1,731,426.00
Base 8.904178 0.00 35.61 0.00 22,224.84

25 Sep 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0128 Sep 2012

8,100.000 77.915000 NHEG Local 671.900988 0.00 8,707.00 0.00 5,433,691.00
Base 8.623513 0.00 111.75 0.00 69,738.70

698693900 Total

42,000.000 Local 0.00 46,434.00 0.00 28,977,736.00
Base 0.00 594.77 0.00 371,170.54

B0PLML906 PGM HOLDINGS K K COMMON STOCK 02 Jul 2012 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.3705 Jul 2012

41.000 79.420000 NHEH Local 59,473.146341 0.00 1,219.00 0.00 2,437,180.00
Base 748.843444 0.00 15.35 0.00 30,687.23

JAPANESE YEN  Total

992,461.000 0.00

0.00

995,181.00

12,681.06

0.00

0.00

825,717,270.00

10,516,493.85

Local

Base

NEW ZEALAND DOLLAR

609327903 PRECINCT PROPERTIES NEW ZEAL COMMON STOCK NPV 24 Aug 2012 BNP PARIBAS SECURITIES (ASIA) LTD. NZD/NZ428 Aug 2012
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497,100.000 1.232362 NHEG Local 0.965300 0.00 767.76 0.00 479,082.87
Base 0.783293 0.00 623.00 0.00 388,751.74

23 Aug 2012 BNP PARIBAS SECURITIES (ASIA) LTD. NZD/NZ428 Aug 2012

396,400.000 1.225340 NHEG Local 0.970300 0.00 615.40 0.00 384,011.52
Base 0.791862 0.00 502.23 0.00 313,391.81

609327903 Total

893,500.000 Local 0.00 1,383.16 0.00 863,094.39
Base 0.00 1,125.23 0.00 702,143.55

616152906 RYMAN HEALTHCARE LTD COMMON STOCK 23 Aug 2012 BNP PARIBAS SECURITIES (ASIA) LTD. NZD/NZ428 Aug 2012

143,368.000 1.225340 NHEG Local 3.573299 0.00 819.68 0.00 511,477.19
Base 2.916169 0.00 668.94 0.00 417,416.56

24 Aug 2012 BNP PARIBAS SECURITIES (ASIA) LTD. NZD/NZ429 Aug 2012

103,232.000 1.234339 NHEG Local 3.567900 0.00 589.32 0.00 367,732.13
Base 2.890535 0.00 477.44 0.00 297,918.26

616152906 Total

246,600.000 Local 0.00 1,409.00 0.00 879,209.32
Base 0.00 1,146.38 0.00 715,334.82

ACI00YY29 CHORUS LTD COMMON STOCK NPV 05 Sep 2012 CITIGROUPGLOBAL MARKETS INC. NZD/NZ410 Sep 2012

57,849.000 1.257862 NHHJ Local 3.472000 0.00 200.85 0.00 200,650.88
Base 2.760239 0.00 159.68 0.00 159,517.40

ACI01NAQ5 ARGOSY PROPERTY LTD COMMON STOCK NPV 19 Jul 2012 WARBURG DILLON READ (NEW ZEALAND) NZD/NZ424 Jul 2012

60,510.000 1.245175 NHEG Local 0.885000 0.00 85.68 0.00 53,465.67
Base 0.710743 0.00 68.81 0.00 42,938.28

23 Jul 2012 WARBURG DILLON READ (NEW ZEALAND) NZD/NZ426 Jul 2012

28,300.000 1.268311 NHEG Local 0.874000 0.00 39.57 0.00 24,694.63
Base 0.689105 0.00 31.20 0.00 19,470.48

24 Jul 2012 WARBURG DILLON READ (NEW ZEALAND) NZD/NZ425 Jul 2012

196,974.000 1.270083 NHEG Local 0.861400 0.00 271.48 0.00 169,401.92
Base 0.678223 0.00 213.75 0.00 133,378.62
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25 Jul 2012 WARBURG DILLON READ (NEW ZEALAND) NZD/NZ430 Jul 2012

464,416.000 1.272507 NHEG Local 0.860000 0.00 639.04 0.00 398,758.72
Base 0.675831 0.00 502.19 0.00 313,364.66

ACI01NAQ5 Total

750,200.000 Local 0.00 1,035.77 0.00 646,320.94
Base 0.00 815.95 0.00 509,152.04

NEW ZEALAND DOLLAR  Total

1,948,149.000 0.00

0.00

4,028.78

3,247.24

0.00

0.00

2,589,275.53

2,086,147.81

Local

Base

NORWEGIAN KRONE

707039905 NORSKE SKOGINDUSTRIER ASA COMMON STOCK NOK1. 22 Aug 2012 2 LOOP CAPITAL MARKETS LLC NOK/NO329 Aug 2012

19,306.000 5.886250 NHEH Local 4.796000 0.00 46.30 0.00 92,545.28
Base 0.814780 0.00 7.87 0.00 15,722.28

23 Aug 2012 2 INVESTMENT TECHNOLOGY GROUP LTD NOK/NO330 Aug 2012

9,667.000 5.825100 NHEH Local 4.682600 0.00 15.85 0.00 45,250.84
Base 0.803866 0.00 2.72 0.00 7,768.25

24 Aug 2012 1 CARNEGIE A S NOK/NO330 Aug 2012

165,694.000 5.822250 NHEH Local 4.690000 0.00 777.10 0.00 776,327.76
Base 0.805531 0.00 133.47 0.00 133,338.10

707039905 Total

194,667.000 Local 0.00 839.25 0.00 914,123.88
Base 0.00 144.06 0.00 156,828.63

972SXY904 RENEWABLE ENERGY CORP RTS EXP03SEP12 03 Sep 2012 RIGHTS EXERCISED NOK/NO3

59,269.000 5.806850 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

03 Sep 2012 RIGHTS EXERCISED NOK/NO3CANCEL

-59,269.000 5.806850 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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03 Sep 2012 1 RIGHTS EXERCISED NOK/NO311 Sep 2012

59,269.000 5.806850 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

972SXY904 Total

59,269.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

B02L48900 MARINE HARVEST COMMON STOCK NOK.7512 Jul 2012 NOMURA INTERNATIONAL PLC NOK/NO317 Jul 2012

124,441.000 6.110300 NHHV Local 4.169100 0.00 259.40 0.00 518,547.57
Base 0.682307 0.00 42.45 0.00 84,864.50

13 Jul 2012 NOMURA INTERNATIONAL PLC NOK/NO318 Jul 2012

1,610,159.000 6.101250 NHHV Local 4.234700 0.00 3,409.27 0.00 6,815,131.05
Base 0.694071 0.00 558.78 0.00 1,117,005.70

B02L48900 Total

1,734,600.000 Local 0.00 3,668.67 0.00 7,333,678.62
Base 0.00 601.23 0.00 1,201,870.20

B4K47R905 SONGA OFFSHORE SE COMMON STOCK EUR.1122 Aug 2012 LOOP CAPITAL MARKETS LLC NOK/NO327 Aug 2012

32,963.000 5.886250 NHEH Local 14.927000 0.00 246.02 0.00 491,792.68
Base 2.535910 0.00 41.80 0.00 83,549.40

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD NOK/NO328 Aug 2012

12,344.000 5.825100 NHEH Local 14.977200 0.00 64.71 0.00 184,813.85
Base 2.571149 0.00 11.11 0.00 31,727.15

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD NOK/NO329 Aug 2012

2,428.000 5.822250 NHEH Local 14.230301 0.00 12.09 0.00 34,539.08
Base 2.444124 0.00 2.08 0.00 5,932.26

B4K47R905 Total

47,735.000 Local 0.00 322.82 0.00 711,145.61
Base 0.00 54.99 0.00 121,208.81
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NORWEGIAN KRONE  Total

2,036,271.000 0.00

0.00

4,830.74

800.28

0.00

0.00

8,958,948.11

1,479,907.64

Local

Base

POUND STERLING

033086000 SPECTRIS PLC COMMON STOCK GBP.0522 Aug 2012 LOOP CAPITAL MARKETS LLC GBP/GBB 0.0128 Aug 2012

12,255.000 0.632931 NHEH Local 17.093700 0.00 104.74 1.00 209,377.55
Base 27.007209 0.00 165.48 1.58 330,806.28

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0129 Aug 2012

16,556.000 0.629604 NHEH Local 17.136000 0.00 99.30 1.00 283,603.32
Base 27.217108 0.00 157.72 1.59 450,447.14

033086000 Total

28,811.000 Local 0.00 204.04 2.00 492,980.87
Base 0.00 323.20 3.17 781,253.42

033450008 FENNER PLC COMMON STOCK GBP.2522 Aug 2012 LOOP CAPITAL MARKETS LLC GBP/GBB28 Aug 2012

15,636.000 0.632931 NHEH Local 3.921100 0.00 30.66 1.00 61,278.66
Base 6.195146 0.00 48.44 1.58 96,817.28

23 Aug 2012 SANFORD C. BERNSTEIN LTD GBP/GBB29 Aug 2012

159.000 0.629604 NHEH Local 3.905031 0.00 0.22 0.00 620.68
Base 6.202361 0.00 0.35 0.00 985.83

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB29 Aug 2012

11,114.000 0.629604 NHEH Local 3.899100 0.00 15.17 1.00 43,318.43
Base 6.192940 0.00 24.09 1.59 68,802.66

033450008 Total

26,909.000 Local 0.00 46.05 2.00 105,217.77
Base 0.00 72.88 3.17 166,605.77

034521906 FIRSTGROUP PLC COMMON STOCK GBP.0505 Sep 2012 SOCIETE GENERALE LONDON BRANCH GBP/GBB10 Sep 2012

16,403.000 0.628713 NHHJ Local 2.424400 0.00 19.88 1.00 39,746.55
Base 3.856131 0.00 31.62 1.59 63,218.91
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045449907 IMPERIAL TOBACCO GROUP PLC COMMON STOCK GBP.1 23 Aug 2012 PERSHING LLC GBP/GBB 0.0529 Aug 2012

46,777.000 0.629604 NHHP Local 24.353400 0.00 1,367.01 0.92 1,137,811.06
Base 38.680504 0.00 2,171.22 1.46 1,807,185.25

06 Sep 2012 CITIBANK N.A. GBP/GBB 0.0411 Sep 2012

57,170.000 0.627943 NHHP Local 23.534800 0.00 1,614.58 0.00 1,343,869.94
Base 37.479198 0.00 2,571.22 0.00 2,140,114.53

06 Sep 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB 0.0411 Sep 2012

16,360.000 0.627943 NHHP Local 23.530000 0.00 461.94 1.00 384,487.86
Base 37.471554 0.00 735.64 1.59 612,297.39

24 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB 0.0527 Sep 2012

32,000.000 0.617322 NHHP Local 23.538100 0.00 903.86 1.00 752,314.34
Base 38.129372 0.00 1,464.16 1.62 1,218,674.11

25 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB 0.0528 Sep 2012

35,000.000 0.616067 NHHP Local 23.463800 0.00 985.48 1.00 820,246.52
Base 38.086442 0.00 1,599.63 1.62 1,331,424.21

045449907 Total

187,307.000 Local 0.00 5,332.87 3.92 4,438,729.72
Base 0.00 8,541.87 6.29 7,109,695.49

046581005 F+C ASSET MANAGEMENT PLC COMMON STOCK GBP. 09 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB12 Jul 2012

6,200.000 0.644808 NHHV Local 0.811203 0.00 2.01 0.00 5,027.45
Base 1.258054 0.00 3.12 0.00 7,796.82

12 Jul 2012 J.P. MORGAN CLEARING CORP. GBP/GBB17 Jul 2012

42,500.000 0.648319 NHHV Local 0.796250 0.00 23.69 1.00 33,815.94
Base 1.228176 0.00 36.54 1.54 52,159.42

12 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB17 Jul 2012

1,400.000 0.648319 NHHV Local 0.797521 0.00 0.45 0.00 1,116.08
Base 1.230137 0.00 0.69 0.00 1,721.50

13 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB18 Jul 2012
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9,300.000 0.643128 NHHV Local 0.799692 0.00 2.97 0.00 7,434.17
Base 1.243441 0.00 4.62 0.00 11,559.39

16 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB19 Jul 2012

1,000.000 0.639652 NHHV Local 0.807682 0.00 0.32 0.00 807.36
Base 1.262690 0.00 0.50 0.00 1,262.19

20 Jul 2012 J.P. MORGAN CLEARING CORP. GBP/GBB25 Jul 2012

106,900.000 0.639693 NHHV Local 0.812500 0.00 60.80 1.00 86,794.45
Base 1.270141 0.00 95.05 1.56 135,681.41

046581005 Total

167,300.000 Local 0.00 90.24 2.00 134,995.45
Base 0.00 140.52 3.10 210,180.73

047640008 JOHNSON MATTHEY PLC COMMON STOCK GBP1. 06 Aug 2012 REVERSE SPLIT NON CASH GBP/GBB06 Aug 2012

14,620.000 0.594294 NHHJ Local 16.689251 0.00 0.00 0.00 243,996.85
Base 28.082499 0.00 0.00 0.00 410,566.13

052270006 LOGICA PLC COMMON STOCK GBP.1 20 Aug 2012 MERGER GBP/GBB31 Aug 2012

355,861.000 0.636699 NHEH Local 1.050000 0.00 0.00 0.00 373,654.05
Base 1.649131 0.00 0.00 0.00 586,861.37

052270006 LOGICA PLC COMMON STOCK GBP.1 20 Aug 2012 MERGER GBP/GBB31 Aug 2012

1,274,900.000 0.636699 NHHV Local 1.050000 0.00 0.00 0.00 1,338,645.00
Base 1.649131 0.00 0.00 0.00 2,102,477.00

052270006 Total

1,630,761.000 Local 0.00 0.00 0.00 1,712,299.05
Base 0.00 0.00 0.00 2,689,338.37

057900003 MENZIES (JOHN) PLC COMMON STOCK GBP.2519 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0224 Jul 2012

5,000.000 0.636213 NHEG Local 6.283700 0.00 50.27 1.00 31,367.23
Base 9.876724 0.00 79.01 1.57 49,303.03

20 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0225 Jul 2012

5,890.000 0.639857 NHEG Local 6.208200 0.00 58.51 1.00 36,506.79
Base 9.702480 0.00 91.44 1.56 57,054.61
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23 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0226 Jul 2012

13,710.000 0.644704 NHEG Local 6.046000 0.00 132.63 1.00 82,757.03
Base 9.377947 0.00 205.72 1.55 128,364.38

057900003 Total

24,600.000 Local 0.00 241.41 3.00 150,631.05
Base 0.00 376.17 4.68 234,722.02

079582003 SENIOR PLC COMMON STOCK GBP.1 02 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB05 Jul 2012

32,417.000 0.637857 NHEH Local 1.908600 0.00 30.94 1.00 61,839.15
Base 2.992207 0.00 48.51 1.57 96,948.30

03 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB06 Jul 2012

24,893.000 0.636862 NHEH Local 1.942800 0.00 24.18 1.00 48,336.94
Base 3.050582 0.00 37.97 1.57 75,898.61

04 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB09 Jul 2012

113,361.000 0.641231 NHEH Local 1.947400 0.00 110.38 1.00 220,647.83
Base 3.036971 0.00 172.14 1.56 344,100.38

05 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB10 Jul 2012

43,107.000 0.643956 NHEH Local 1.965800 0.00 42.37 1.00 84,696.37
Base 3.052693 0.00 65.80 1.55 131,525.09

079582003 Total

213,778.000 Local 0.00 207.87 4.00 415,520.29
Base 0.00 324.42 6.25 648,472.38

079737003 SERCO GROUP PLC COMMON STOCK GBP.0202 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB05 Jul 2012

48,096.000 0.637857 NHEH Local 5.428100 0.00 130.53 1.00 260,938.37
Base 8.509901 0.00 204.64 1.57 409,086.00

03 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB06 Jul 2012

42,387.000 0.636862 NHEH Local 5.482600 0.00 116.20 1.00 232,273.77
Base 8.608772 0.00 182.46 1.57 364,716.01
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079737003 Total

90,483.000 Local 0.00 246.73 2.00 493,212.14
Base 0.00 387.10 3.14 773,802.01

090399007 TRINITY MIRROR PLC COMMON STOCK GBP.1 02 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB05 Jul 2012

17,409.000 0.637857 NHEH Local 0.268500 0.00 2.34 0.00 4,671.98
Base 0.420941 0.00 3.67 0.00 7,324.49

03 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB06 Jul 2012

9,510.000 0.636862 NHEH Local 0.270900 0.00 1.29 0.00 2,574.97
Base 0.425367 0.00 2.03 0.00 4,043.22

04 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB09 Jul 2012

32,206.000 0.641231 NHEH Local 0.273000 0.00 4.40 0.00 8,787.84
Base 0.425744 0.00 6.86 0.00 13,704.64

05 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB10 Jul 2012

13,056.000 0.643956 NHEH Local 0.275000 0.00 1.80 0.00 3,588.60
Base 0.427048 0.00 2.80 0.00 5,572.74

06 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB11 Jul 2012

154,180.000 0.646037 NHEH Local 0.269100 0.00 20.74 1.00 41,468.10
Base 0.416540 0.00 32.10 1.55 64,188.43

09 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB12 Jul 2012

79,776.000 0.644808 NHEH Local 0.261300 0.00 10.42 1.00 20,834.05
Base 0.405237 0.00 16.16 1.55 32,310.47

10 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB13 Jul 2012

4,832.000 0.644974 NHEH Local 0.263400 0.00 0.64 0.00 1,272.11
Base 0.408389 0.00 0.99 0.00 1,972.34

090399007 Total

310,969.000 Local 0.00 41.63 2.00 83,197.65
Base 0.00 64.61 3.10 129,116.33

B01FLL906 GREAT PORTLAND ESTATES PLC REIT GBP.125 02 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB05 Jul 2012
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75,297.000 0.637857 NHEH Local 3.974900 0.00 149.65 1.00 299,147.40
Base 6.231648 0.00 234.61 1.57 468,988.19

03 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB06 Jul 2012

7,731.000 0.636862 NHEH Local 4.000900 0.00 15.47 1.00 30,914.49
Base 6.282209 0.00 24.29 1.57 48,541.90

B01FLL906 Total

83,028.000 Local 0.00 165.12 2.00 330,061.89
Base 0.00 258.90 3.14 517,530.09

B04V12902 GRAINGER PLC COMMON STOCK GBP.0519 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB24 Jul 2012

141,081.000 0.636213 NHEG Local 0.934700 0.00 210.99 1.00 131,656.42
Base 1.469162 0.00 331.63 1.57 206,937.65

20 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB25 Jul 2012

42,433.000 0.639857 NHEG Local 0.920800 0.00 62.52 1.00 39,008.79
Base 1.439072 0.00 97.71 1.56 60,964.86

23 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB26 Jul 2012

43,086.000 0.644704 NHEG Local 0.882100 0.00 60.81 1.00 37,944.35
Base 1.368225 0.00 94.32 1.55 58,855.46

24 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB27 Jul 2012

59,900.000 0.644351 NHEG Local 0.868700 0.00 83.26 1.00 51,950.87
Base 1.348178 0.00 129.22 1.55 80,625.11

B04V12902 Total

286,500.000 Local 0.00 417.58 4.00 260,560.43
Base 0.00 652.88 6.23 407,383.08

B09LSH907 INMARSAT PLC COMMON STOCK EUR. 05 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB10 Jul 2012

7,300.000 0.643956 NHHV Local 4.900293 0.00 14.31 1.00 35,756.83
Base 7.609671 0.00 22.22 1.55 55,526.82

05 Jul 2012 J.P. MORGAN CLEARING CORP. GBP/GBB 0.0110 Jul 2012

8,100.000 0.643956 NHHV Local 4.886500 0.00 27.71 1.00 39,551.94
Base 7.588251 0.00 43.03 1.55 61,420.25
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11 Jul 2012 HSBC BANKPLC GBP/GBB16 Jul 2012

16,900.000 0.643853 NHHV Local 4.848515 0.00 24.58 1.00 81,914.32
Base 7.530469 0.00 38.18 1.55 127,225.19

13 Jul 2012 HSBC BANKPLC GBP/GBB18 Jul 2012

1,500.000 0.643128 NHHV Local 4.807313 0.00 2.16 0.00 7,208.81
Base 7.474893 0.00 3.36 0.00 11,208.98

16 Jul 2012 HSBC BANKPLC GBP/GBB19 Jul 2012

1,200.000 0.639652 NHHV Local 4.803325 0.00 1.73 0.00 5,762.26
Base 7.509278 0.00 2.70 0.00 9,008.43

17 Jul 2012 HSBC BANKPLC GBP/GBB20 Jul 2012

7,200.000 0.640492 NHHV Local 4.720045 0.00 10.20 1.00 33,973.12
Base 7.369405 0.00 15.93 1.56 53,042.22

18 Jul 2012 HSBC BANKPLC GBP/GBB23 Jul 2012

45,500.000 0.639611 NHHV Local 4.776772 0.00 65.20 1.00 217,276.93
Base 7.468246 0.00 101.94 1.56 339,701.68

19 Jul 2012 HSBC BANKPLC GBP/GBB24 Jul 2012

38,100.000 0.636213 NHHV Local 4.911841 0.00 56.14 1.00 187,084.00
Base 7.720435 0.00 88.24 1.57 294,058.75

23 Jul 2012 HSBC BANKPLC GBP/GBB26 Jul 2012

12,000.000 0.644704 NHHV Local 4.740483 0.00 17.07 1.00 56,867.73
Base 7.352960 0.00 26.48 1.55 88,207.50

B09LSH907 Total

137,800.000 Local 0.00 219.10 7.00 665,395.94
Base 0.00 342.08 10.89 1,039,399.82

B17BBQ907 INVESTEC PLC COMMON STOCK GBP. 22 Aug 2012 LOOP CAPITAL MARKETS LLC GBP/GBB28 Aug 2012

40,734.000 0.632931 NHEH Local 3.860600 0.00 78.63 1.00 157,178.05
Base 6.099559 0.00 124.23 1.58 248,333.63

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB29 Aug 2012

82,241.000 0.629426 NHEH Local 3.873700 0.00 111.50 1.00 318,464.46
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Base 6.154337 0.00 177.15 1.59 505,960.13

B17BBQ907 Total

122,975.000 Local 0.00 190.13 2.00 475,642.51
Base 0.00 301.38 3.17 754,293.76

B1CL52909 LAMPRELL PLC COMMON STOCK GBP.0502 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB05 Jul 2012

31,442.000 0.637857 NHEH Local 1.023600 0.00 16.09 1.00 32,166.94
Base 1.604748 0.00 25.23 1.57 50,429.70

03 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB06 Jul 2012

32,385.000 0.636862 NHEH Local 1.045000 0.00 16.92 1.00 33,824.41
Base 1.640858 0.00 26.57 1.57 53,111.05

B1CL52909 Total

63,827.000 Local 0.00 33.01 2.00 65,991.35
Base 0.00 51.80 3.14 103,540.75

B1G4YS904 HISCOX LTD COMMON STOCK GBP.0505 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB10 Jul 2012

4,000.000 0.643956 NHHV Local 4.222785 0.00 6.76 1.00 16,883.38
Base 6.557568 0.00 10.50 1.55 26,218.22

06 Jul 2012 HSBC BANKPLC GBP/GBB11 Jul 2012

4,700.000 0.646037 NHHV Local 4.226990 0.00 5.96 0.00 19,860.89
Base 6.542953 0.00 9.23 0.00 30,742.65

11 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB16 Jul 2012

2,000.000 0.643853 NHHV Local 4.160165 0.00 3.33 0.00 8,317.00
Base 6.461358 0.00 5.17 0.00 12,917.54

12 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB17 Jul 2012

1,300.000 0.648319 NHHV Local 4.188901 0.00 2.18 0.00 5,443.39
Base 6.461173 0.00 3.36 0.00 8,396.16

13 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB18 Jul 2012

9,100.000 0.643128 NHHV Local 4.210642 0.00 15.33 1.00 38,300.51
Base 6.547129 0.00 23.84 1.55 59,553.48

Prepared by State StreetPage 894



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

16 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB19 Jul 2012

2,500.000 0.639652 NHHV Local 4.247792 0.00 4.25 1.00 10,614.23
Base 6.640786 0.00 6.64 1.56 16,593.76

17 Jul 2012 HSBC BANKPLC GBP/GBB20 Jul 2012

6,600.000 0.640492 NHHV Local 4.273555 0.00 8.46 0.00 28,197.00
Base 6.672300 0.00 13.21 0.00 44,023.97

18 Jul 2012 HSBC BANKPLC GBP/GBB23 Jul 2012

25,400.000 0.639611 NHHV Local 4.323425 0.00 32.94 0.00 109,782.06
Base 6.759460 0.00 51.50 0.00 171,638.79

19 Jul 2012 HSBC BANKPLC GBP/GBB24 Jul 2012

3,400.000 0.636213 NHHV Local 4.394650 0.00 4.48 0.00 14,937.33
Base 6.907514 0.00 7.04 0.00 23,478.50

20 Jul 2012 HSBC BANKPLC GBP/GBB25 Jul 2012

13,000.000 0.639857 NHHV Local 4.331370 0.00 16.89 0.00 56,290.92
Base 6.769278 0.00 26.40 0.00 87,974.22

25 Jul 2012 HSBC BANKPLC GBP/GBB30 Jul 2012

1,200.000 0.646037 NHHV Local 4.206808 0.00 1.51 0.00 5,046.66
Base 6.511714 0.00 2.34 0.00 7,811.72

26 Jul 2012 HSBC BANKPLC GBP/GBB31 Jul 2012

8,800.000 0.637653 NHHV Local 4.274255 0.00 11.28 0.00 37,602.16
Base 6.703105 0.00 17.69 0.00 58,969.63

27 Jul 2012 HSBC BANKPLC GBP/GBB01 Aug 2012

12,900.000 0.635890 NHHV Local 4.374683 0.00 16.93 0.00 56,416.48
Base 6.879622 0.00 26.62 0.00 88,720.50

30 Jul 2012 HSBC BANKPLC GBP/GBB02 Aug 2012

100.000 0.637227 NHHV Local 4.409631 0.00 0.13 0.00 440.83
Base 6.920032 0.00 0.20 0.00 691.79
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B1G4YS904 Total

95,000.000 Local 0.00 130.43 3.00 408,132.84
Base 0.00 203.74 4.66 637,730.93

B1H0DZ908 TULLETT PREBON PLC COMMON STOCK GBP.2502 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB05 Jul 2012

30,075.000 0.637857 NHEH Local 2.859800 0.00 43.00 1.00 85,964.49
Base 4.483450 0.00 67.41 1.57 134,770.79

03 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB06 Jul 2012

20,512.000 0.636862 NHEH Local 2.889500 0.00 29.63 1.00 59,238.79
Base 4.537090 0.00 46.52 1.57 93,016.68

04 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB09 Jul 2012

30,871.000 0.641231 NHEH Local 2.898400 0.00 44.74 1.00 89,430.77
Base 4.520056 0.00 69.77 1.56 139,467.32

05 Jul 2012 LOOP CAPITAL MARKETS LLC GBP/GBB10 Jul 2012

29,210.000 0.643956 NHEH Local 2.900100 0.00 42.36 1.00 84,668.56
Base 4.503569 0.00 65.78 1.55 131,481.90

B1H0DZ908 Total

110,668.000 Local 0.00 159.73 4.00 319,302.61
Base 0.00 249.48 6.25 498,736.69

B1P8H4907 GEM DIAMONDS LTD COMMON STOCK USD.0112 Sep 2012 DIRECT ACCESS PARTNERS, LLC GBP/GBB17 Sep 2012

169,100.000 0.620732 NHEG Local 1.711900 0.00 463.17 0.00 289,019.12
Base 2.757873 0.00 746.17 0.00 465,610.15

B1VNSX901 DRAX GROUP PLC COMMON STOCK GBP. 15 Aug 2012 NOMURA INTERNATIONAL PLC GBP/GBB20 Aug 2012

97,302.000 0.637552 NHHV Local 4.817674 0.00 234.38 1.00 468,533.94
Base 7.556519 0.00 367.62 1.57 734,895.26

16 Aug 2012 NOMURA INTERNATIONAL PLC GBP/GBB21 Aug 2012

2,100.000 0.635425 NHHV Local 4.733463 0.00 4.97 0.00 9,935.30
Base 7.449287 0.00 7.82 0.00 15,635.68

17 Aug 2012 NOMURA INTERNATIONAL PLC GBP/GBB22 Aug 2012
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39,198.000 0.637186 NHHV Local 4.794267 0.00 93.96 1.00 187,830.72
Base 7.524125 0.00 147.46 1.57 294,781.62

B1VNSX901 Total

138,600.000 Local 0.00 333.31 2.00 666,299.96
Base 0.00 522.90 3.14 1,045,312.56

B29H42901 LUPUS CAPITAL PLC COMMON STOCK GBP.0511 Jul 2012 J.P. MORGAN CLEARING CORP. GBP/GBB16 Jul 2012

31,700.000 0.643853 NHHV Local 1.295000 0.00 28.74 1.00 41,021.76
Base 2.011329 0.00 44.64 1.55 63,712.93

17 Jul 2012 J.P. MORGAN CLEARING CORP. GBP/GBB20 Jul 2012

15,770.000 0.640492 NHHV Local 1.295000 0.00 14.30 1.00 20,406.85
Base 2.021883 0.00 22.33 1.56 31,861.21

31 Jul 2012 J.P. MORGAN CLEARING CORP. GBP/GBB03 Aug 2012

18,300.000 0.637552 NHHV Local 1.295000 0.00 16.59 1.00 23,680.91
Base 2.031207 0.00 26.02 1.57 37,143.50

31 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB03 Aug 2012

6,600.000 0.637552 NHHV Local 1.295000 0.00 3.41 0.00 8,543.59
Base 2.031207 0.00 5.35 0.00 13,400.62

02 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB07 Aug 2012

9,100.000 0.645265 NHHV Local 1.302069 0.00 4.74 1.00 11,843.09
Base 2.017883 0.00 7.35 1.55 18,353.84

06 Aug 2012 J.P. MORGAN CLEARING CORP. GBP/GBB09 Aug 2012

7,100.000 0.640061 NHHV Local 1.300000 0.00 6.46 0.00 9,223.54
Base 2.031056 0.00 10.09 0.00 14,410.41

09 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB14 Aug 2012

8,700.000 0.640123 NHHV Local 1.300000 0.00 4.52 1.00 11,304.48
Base 2.030860 0.00 7.06 1.56 17,659.86

10 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB15 Aug 2012

8,700.000 0.637836 NHHV Local 1.300000 0.00 4.52 1.00 11,304.48
Base 2.038141 0.00 7.09 1.57 17,723.18
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13 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB16 Aug 2012

7,117.000 0.637491 NHHV Local 1.310000 0.00 3.73 0.00 9,319.54
Base 2.054931 0.00 5.85 0.00 14,619.09

14 Aug 2012 J.P. MORGAN CLEARING CORP. GBP/GBB17 Aug 2012

22,813.000 0.637531 NHHV Local 1.320000 0.00 21.08 1.00 30,091.08
Base 2.070488 0.00 33.07 1.57 47,199.40

B29H42901 Total

135,900.000 Local 0.00 108.09 7.00 176,739.32
Base 0.00 168.85 10.93 276,084.04

B3RP25906 ROLLS ROYCE HLDGS PLC PREFERRED STOCK 01 Jun 2012 EXCHANGE OFFER (NON CASH) GBP/GBB

65,353,770.000 0.650111 NHHP Local 0.001000 0.00 0.00 0.00 65,353.77
Base 0.001538 0.00 0.00 0.00 100,527.10

01 Jun 2012 EXCHANGE OFFER (NON CASH) GBP/GBBCANCEL

-65,353,770.000 0.650111 NHHP Local 0.001000 0.00 0.00 0.00 -65,353.77
Base 0.001538 0.00 0.00 0.00 -100,527.10

01 Jun 2012 EXCHANGE OFFER (NON CASH) GBP/GBB01 Jun 2012

65,353,770.000 0.650111 NHHP Local 0.001000 0.00 0.00 0.00 65,353.77
Base 0.001538 0.00 0.00 0.00 100,527.10

B3RP25906 Total

65,353,770.000 Local 0.00 0.00 0.00 65,353.77
Base 0.00 0.00 0.00 100,527.10

B5WB0X907 CABLE + WIRELESS WORLDWIDE COMMON STOCK GBP.0527 Jul 2012 MERGER GBP/GBB10 Aug 2012

1,212,247.000 0.635890 NHEH Local 0.380000 0.00 0.00 0.00 460,653.86
Base 0.597588 0.00 0.00 0.00 724,423.83

B5WB0X907 CABLE + WIRELESS WORLDWIDE COMMON STOCK GBP.0527 Jul 2012 MERGER GBP/GBB10 Aug 2012

101,527.000 0.635890 NHHJ Local 0.380000 0.00 0.00 0.00 38,580.26
Base 0.597588 0.00 0.00 0.00 60,671.28
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B5WB0X907 Total

1,313,774.000 Local 0.00 0.00 0.00 499,234.12
Base 0.00 0.00 0.00 785,095.11

B8GRB0904 MELROSE PLC RTS EXP 31JUL12 25 Jul 2012 RIGHTS SOLD GBP/GBB26 Jul 2012

77,856.000 0.646037 NHEH Local 0.628048 0.00 0.00 0.00 48,897.34
Base 0.972155 0.00 0.00 0.00 75,688.14

POUND STERLING  Total

70,800,739.000 0.00

0.00

8,650.39

13,760.57

54.92

86.04

12,581,158.59

19,923,903.78

Local

Base

SINGAPORE DOLLAR

617520903 DBS GROUP HOLDINGS LTD COMMON STOCK NPV 23 Jul 2012 CABRERA CAPITAL MARKETS LLC SGD/SG3 0.01

537,000.000 1.262550 NHEB Local 14.429800 0.00 6,199.04 3,099.52 7,739,504.04
Base 11.429092 0.00 4,909.94 2,454.97 6,130,057.46

23 Jul 2012 CABRERA CAPITAL MARKETS LLC SGD/SG3 0.01CANCEL

-537,000.000 1.262550 NHEB Local 14.429800 0.00 -6,199.04 -3,099.52 -7,739,504.04
Base 11.429092 0.00 -4,909.94 -2,454.97 -6,130,057.46

23 Jul 2012 CABRERA CAPITAL MARKETS LLC SGD/SG3 0.0126 Jul 2012

537,000.000 1.262550 NHEB Local 14.429800 0.00 6,199.04 600.00 7,742,003.56
Base 11.429092 0.00 4,909.94 475.23 6,132,037.19

617520903 Total

537,000.000 Local 0.00 6,199.04 600.00 7,742,003.56
Base 0.00 4,909.94 475.23 6,132,037.19

626970909 GOODPACK LTD COMMON STOCK NPV 27 Sep 2012 DEUTSCHE BANK SECURITIES INC SGD/SG3OPEN

193,000.000 1.226750 NHEH Local 1.854800 0.00 357.98 143.19 357,475.23
Base 1.511963 0.00 291.81 116.72 291,400.23

628606907 EZION HOLDINGS LTD COMMON STOCK NPV 27 Sep 2012 DEUTSCHE BANK SECURITIES INC SGD/SG3OPEN

657,000.000 1.226750 NHEH Local 1.362000 0.00 894.83 357.93 893,581.24
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Base 1.110251 0.00 729.43 291.77 728,413.48

673463907 RAFFLES MEDICAL GROUP LTD COMMON STOCK NPV 27 Sep 2012 DEUTSCHE BANK SECURITIES INC SGD/SG3OPEN

67,000.000 1.226750 NHEH Local 2.455000 0.00 164.49 65.79 164,254.72
Base 2.001223 0.00 134.09 53.63 133,894.21

28 Sep 2012 DEUTSCHE BANK SECURITIES INC SGD/SG3OPEN

141,000.000 1.226300 NHEH Local 2.431100 0.00 342.79 137.11 342,305.20
Base 1.982468 0.00 279.53 111.81 279,136.59

673463907 Total

208,000.000 Local 0.00 507.28 202.90 506,559.92
Base 0.00 413.62 165.44 413,030.80

B1S9KF903 FIRST SHIP LEASE TRUST UNIT NPV 27 Sep 2012 DEUTSCHE BANK SECURITIES INC SGD/SG3OPEN

663,000.000 1.226750 NHEH Local 0.122000 0.00 80.89 32.35 80,772.76
Base 0.099450 0.00 65.94 26.37 65,842.89

28 Sep 2012 DEUTSCHE BANK SECURITIES INC SGD/SG3OPEN

377,000.000 1.226300 NHEH Local 0.121200 0.00 45.69 18.28 45,628.43
Base 0.098834 0.00 37.26 14.91 37,208.21

B1S9KF903 Total

1,040,000.000 Local 0.00 126.58 50.63 126,401.19
Base 0.00 103.20 41.28 103,051.10

SINGAPORE DOLLAR  Total

2,635,000.000 0.00

0.00

8,085.71

6,448.00

1,354.65

1,090.44

9,626,021.14

7,667,932.80

Local

Base

SOUTH KOREAN WON

609823901 BINGGRAE CO LTD COMMON STOCK 05 Jul 2012 CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR3 0.0309 Jul 2012

110.000 1,135.075000 NHHV Local 74,892.200000 0.00 4,110.00 24,714.00 8,209,318.00
Base 65.979957 0.00 3.62 21.77 7,232.40

10 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0312 Jul 2012

80.000 1,143.725000 NHHV Local 76,064.650000 0.00 3,040.00 18,256.00 6,063,876.00
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Base 66.506066 0.00 2.66 15.96 5,301.87

11 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0313 Jul 2012

200.000 1,140.900000 NHHV Local 76,488.100000 0.00 7,650.00 45,893.00 15,244,077.00
Base 67.041897 0.00 6.71 40.23 13,361.45

12 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0316 Jul 2012

72.000 1,151.400000 NHHV Local 77,775.902778 0.00 2,800.00 16,800.00 5,580,265.00
Base 67.548986 0.00 2.43 14.59 4,846.50

13 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0317 Jul 2012

300.000 1,150.300000 NHHV Local 77,118.866667 0.00 11,570.00 69,407.00 23,054,683.00
Base 67.042395 0.00 10.06 60.34 20,042.32

16 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0418 Jul 2012

219.000 1,146.950000 NHHV Local 80,937.333333 0.00 8,860.00 53,176.00 17,663,240.00
Base 70.567447 0.00 7.72 46.36 15,400.18

17 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0419 Jul 2012

135.000 1,143.650000 NHHV Local 81,165.518519 0.00 5,480.00 32,872.00 10,918,993.00
Base 70.970593 0.00 4.79 28.74 9,547.50

18 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0420 Jul 2012

476.000 1,142.450000 NHHV Local 82,744.829832 0.00 19,690.00 118,160.00 39,248,689.00
Base 72.427528 0.00 17.23 103.43 34,354.84

19 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0423 Jul 2012

194.000 1,139.175000 NHHV Local 82,766.407216 0.00 8,030.00 48,170.00 16,000,483.00
Base 72.654691 0.00 7.05 42.28 14,045.68

20 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0424 Jul 2012

49.000 1,141.200000 NHHV Local 81,862.489796 0.00 2,010.00 12,034.00 3,997,218.00
Base 71.733692 0.00 1.76 10.55 3,502.64

23 Jul 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0425 Jul 2012

190.000 1,146.650000 NHHV Local 82,054.805263 0.00 7,800.00 46,771.00 15,535,842.00
Base 71.560463 0.00 6.80 40.79 13,548.90

24 Jul 2012 DONGWON SECURITIES KRW/KR3 0.0426 Jul 2012
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2,227.000 1,146.175000 NHHV Local 80,992.947014 0.00 90,185.00 541,104.00 179,740,004.00
Base 70.663683 0.00 78.68 472.10 156,817.24

25 Jul 2012 DONGWON SECURITIES KRW/KR3 0.0427 Jul 2012

448.000 1,151.000000 NHHV Local 84,821.424107 0.00 19,000.00 113,977.00 37,867,021.00
Base 73.693679 0.00 16.51 99.02 32,899.24

609823901 BINGGRAE CO LTD COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.10OPEN

5,853.000 1,116.250000 NHEH Local 104,284.215274 0.00 671,414.00 1,831,126.00 607,872,972.00
Base 93.423709 0.00 601.49 1,640.43 544,567.05

609823901 Total

10,553.000 Local 0.00 861,639.00 2,972,460.00 986,996,681.00
Base 0.00 767.51 2,636.59 875,467.81

619403900 DAUM COMMUNICATIONS CORP COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.11OPEN

3,274.000 1,116.250000 NHEH Local 108,051.466097 0.00 389,137.00 1,061,282.00 352,310,081.00
Base 96.798626 0.00 348.61 950.76 315,619.33

620020909 ASIANA AIRLINES COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.01OPEN

48,120.000 1,116.250000 NHEH Local 6,960.078990 0.00 368,411.00 1,004,757.00 333,545,833.00
Base 6.235233 0.00 330.04 900.12 298,809.26

621980903 CHONG KUN DANG PHARM CORP COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.03OPEN

8,480.000 1,116.250000 NHEH Local 27,017.511792 0.00 252,019.00 687,326.00 228,169,155.00
Base 24.203818 0.00 225.77 615.75 204,406.86

633427901 HWA SHIN CO LTD COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.01OPEN

33,930.000 1,116.250000 NHEH Local 10,106.877807 0.00 377,220.00 1,028,780.00 341,520,364.00
Base 9.054314 0.00 337.94 921.64 305,953.29

28 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.01OPEN

11,410.000 1,111.425000 NHEH Local 10,038.551709 0.00 125,994.00 343,620.00 114,070,261.00
Base 9.032145 0.00 113.36 309.17 102,634.24
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633427901 Total

45,340.000 Local 0.00 503,214.00 1,372,400.00 455,590,625.00
Base 0.00 451.30 1,230.81 408,587.53

663811909 NONGSHIM CO LTD COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.26OPEN

3,073.000 1,116.250000 NHEH Local 267,561.754637 0.00 904,439.00 2,466,652.00 818,846,181.00
Base 239.696981 0.00 810.25 2,209.77 733,568.81

28 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.26OPEN

1,103.000 1,111.425000 NHEH Local 266,381.991840 0.00 323,202.00 881,458.00 292,614,677.00
Base 239.676084 0.00 290.80 793.09 263,278.83

663811909 Total

4,176.000 Local 0.00 1,227,641.00 3,348,110.00 1,111,460,858.00
Base 0.00 1,101.05 3,002.86 996,847.64

B00LR0904 HALLA CLIMATE CONTROL COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.02OPEN

39,090.000 1,116.250000 NHEH Local 21,962.893298 0.00 944,382.00 2,575,588.00 855,009,529.00
Base 19.675604 0.00 846.03 2,307.36 765,965.98

B0105T900 SOULBRAIN CO LTD COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.04OPEN

4,524.000 1,116.250000 NHEH Local 41,164.843059 0.00 204,853.00 558,689.00 185,466,208.00
Base 36.877799 0.00 183.52 500.51 166,151.14

28 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.04OPEN

4,088.000 1,111.425000 NHEH Local 42,102.213796 0.00 189,326.00 516,342.00 171,408,182.00
Base 37.881291 0.00 170.35 464.58 154,223.80

B0105T900 Total

8,612.000 Local 0.00 394,179.00 1,075,031.00 356,874,390.00
Base 0.00 353.87 965.09 320,374.94

B011RD909 STX ENGINE CO LTD COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.01OPEN

49,140.000 1,116.250000 NHEH Local 8,933.846195 0.00 482,911.00 1,317,028.00 437,209,263.00
Base 8.003446 0.00 432.62 1,179.87 391,676.83

B01LXY902 HYUNDAI MARINE + FIRE INS CO COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.03OPEN
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20,460.000 1,116.250000 NHEH Local 33,488.734115 0.00 753,697.00 2,055,539.00 682,370,264.00
Base 30.001106 0.00 675.20 1,841.47 611,305.95

B0FBSF906 MODETOUR NETWORK INC COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.02OPEN

22,302.000 1,116.250000 NHEH Local 25,311.708008 0.00 620,952.00 1,693,505.00 562,187,255.00
Base 22.675662 0.00 556.28 1,517.14 503,639.20

28 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.02OPEN

6,757.000 1,111.425000 NHEH Local 25,133.015539 0.00 186,807.00 509,471.00 169,127,508.00
Base 22.613326 0.00 168.08 458.39 152,171.77

B0FBSF906 Total

29,059.000 Local 0.00 807,759.00 2,202,976.00 731,314,763.00
Base 0.00 724.36 1,975.53 655,810.97

B0TBHH909 EUGENE TECHNOLOGY CO LTD COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.01OPEN

47,125.000 1,116.250000 NHEH Local 13,283.767003 0.00 688,598.00 1,877,993.00 623,430,929.00
Base 11.900351 0.00 616.89 1,682.41 558,504.75

B130MM902 STX OFFSHORE + SHIPBUILDING COMMON STOCK 23 Aug 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0127 Aug 2012

58,100.000 1,130.575000 NHEG Local 10,043.111893 0.00 933,600.00 1,750,514.00 580,820,687.00
Base 8.883189 0.00 825.77 1,548.34 513,739.19

B4347P908 GRAND KOREA LEISURE CO LTD COMMON STOCK 27 Sep 2012 CABRERA CAPITAL MARKETS LLC KRW/KR3 0.03OPEN

26,870.000 1,116.250000 NHEH Local 29,143.598809 0.00 861,397.00 2,349,266.00 779,877,837.00
Base 26.108487 0.00 771.69 2,104.61 698,658.76

B4YLXJ901 GAMEVIL INC COMMON STOCK 27 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.10OPEN

5,667.000 1,116.250000 NHEH Local 104,862.496559 0.00 653,682.00 1,782,767.00 591,819,319.00
Base 93.941766 0.00 585.61 1,597.10 530,185.28

28 Sep 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.10OPEN

7,082.000 1,111.425000 NHEH Local 103,565.131884 0.00 806,794.00 2,200,345.00 730,441,125.00
Base 93.182295 0.00 725.91 1,979.75 657,211.35
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B4YLXJ901 Total

12,749.000 Local 0.00 1,460,476.00 3,983,112.00 1,322,260,444.00
Base 0.00 1,311.52 3,576.85 1,187,396.63

SOUTH KOREAN WON  Total

411,148.000 0.00

0.00

10,929,060.00

9,782.23

29,633,382.00

26,518.42

9,837,241,339.00

8,803,172.43

Local

Base

SWEDISH KRONA

418004909 BILIA AB A SHS COMMON STOCK NPV 22 Aug 2012 LOOP CAPITAL MARKETS LLC SEK/SE1 0.0127 Aug 2012

5,093.000 6.670700 NHEH Local 82.428600 0.00 209.90 0.00 419,598.96
Base 12.356814 0.00 31.47 0.00 62,901.79

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE128 Aug 2012

2,624.000 6.604550 NHEH Local 85.122100 0.00 78.18 0.00 223,282.21
Base 12.888403 0.00 11.84 0.00 33,807.33

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE129 Aug 2012

4,951.000 6.591500 NHEH Local 84.755001 0.00 146.87 0.00 419,475.14
Base 12.858227 0.00 22.28 0.00 63,638.80

418004909 Total

12,668.000 Local 0.00 434.95 0.00 1,062,356.31
Base 0.00 65.59 0.00 160,347.92

440759900 HALDEX AB COMMON STOCK NPV 22 Aug 2012 LOOP CAPITAL MARKETS LLC SEK/SE127 Aug 2012

10,054.000 6.670700 NHEH Local 34.664500 0.00 174.26 0.00 348,342.62
Base 5.196531 0.00 26.12 0.00 52,219.80

28 Aug 2012 J.P. MORGAN CLEARING CORP. SEK/SE131 Aug 2012

11,972.000 6.593100 NHEH Local 32.650000 0.00 195.44 0.00 390,690.36
Base 4.952147 0.00 29.64 0.00 59,257.46

28 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE131 Aug 2012

1,013.000 6.605150 NHEH Local 32.037700 0.00 8.92 0.00 32,445.27
Base 4.850412 0.00 1.35 0.00 4,912.12
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440759900 Total

23,039.000 Local 0.00 378.62 0.00 771,478.25
Base 0.00 57.11 0.00 116,389.38

464574003 NCC AB B SHS COMMON STOCK NPV 12 Sep 2012 G TRADE SERVICES LTD SEK/SE1 0.0317 Sep 2012

18,000.000 6.577900 NHEG Local 125.906500 0.00 3,626.11 0.00 2,262,690.89
Base 19.140835 0.00 551.26 0.00 343,983.78

13 Sep 2012 G TRADE SERVICES LTD SEK/SE1 0.0318 Sep 2012

7,900.000 6.619400 NHEG Local 126.338600 0.00 1,596.92 0.00 996,478.02
Base 19.086111 0.00 241.25 0.00 150,539.02

464574003 Total

25,900.000 Local 0.00 5,223.03 0.00 3,259,168.91
Base 0.00 792.51 0.00 494,522.80

B0LC9F908 FASTIGHETS AB BALDER B SHRS COMMON STOCK NPV 22 Aug 2012 LOOP CAPITAL MARKETS LLC SEK/SE127 Aug 2012

8,146.000 6.670700 NHEH Local 32.817900 0.00 133.67 0.00 267,200.94
Base 4.919709 0.00 20.04 0.00 40,055.91

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE128 Aug 2012

5,222.000 6.604550 NHEH Local 32.869299 0.00 60.08 0.00 171,583.40
Base 4.976766 0.00 9.10 0.00 25,979.57

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE129 Aug 2012

41,260.000 6.591500 NHEH Local 32.286800 0.00 466.25 0.00 1,331,687.12
Base 4.898248 0.00 70.74 0.00 202,030.97

B0LC9F908 Total

54,628.000 Local 0.00 660.00 0.00 1,770,471.46
Base 0.00 99.88 0.00 268,066.45

B1VYK3901 MEDA AB A SHS COMMON STOCK NPV 22 Aug 2012 LOOP CAPITAL MARKETS LLC SEK/SE127 Aug 2012

17,686.000 6.670700 NHEH Local 65.539500 0.00 579.57 0.00 1,158,552.03
Base 9.824981 0.00 86.88 0.00 173,677.73

Prepared by State StreetPage 906



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

SWEDISH KRONA  Total

133,921.000 0.00

0.00

7,276.17

1,101.97

0.00

0.00

8,022,026.96

1,213,004.28

Local

Base

SWISS FRANC

435003900 FORBO HOLDING AG REG COMMON STOCK CHF.1 10 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2313 Jul 2012

100.000 0.979900 NHHV Local 564.659100 0.00 22.59 0.00 56,443.32
Base 576.241555 0.00 23.05 0.00 57,601.10

13 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2318 Jul 2012

10.000 0.981750 NHHV Local 563.059000 0.00 2.25 0.00 5,628.34
Base 573.525847 0.00 2.29 0.00 5,732.97

17 Jul 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.2920 Jul 2012

20.000 0.981600 NHHV Local 561.240600 0.00 5.61 0.00 11,219.20
Base 571.761002 0.00 5.72 0.00 11,429.50

18 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2323 Jul 2012

20.000 0.979550 NHHV Local 563.571000 0.00 4.51 0.00 11,266.91
Base 575.336634 0.00 4.60 0.00 11,502.13

19 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2324 Jul 2012

20.000 0.979900 NHHV Local 573.031600 0.00 4.58 0.00 11,456.05
Base 584.785794 0.00 4.67 0.00 11,691.04

23 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2226 Jul 2012

60.000 0.990550 NHHV Local 545.158200 0.00 13.08 0.00 32,696.41
Base 550.359093 0.00 13.20 0.00 33,008.34

26 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2231 Jul 2012

80.000 0.977900 NHHV Local 542.425300 0.00 17.36 0.00 43,376.66
Base 554.683812 0.00 17.75 0.00 44,356.95

27 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2302 Aug 2012

10.000 0.971000 NHHV Local 557.134100 0.00 2.23 0.00 5,569.11
Base 573.773532 0.00 2.30 0.00 5,735.44
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30 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2303 Aug 2012

10.000 0.980550 NHHV Local 555.920000 0.00 2.22 0.00 5,556.98
Base 566.947122 0.00 2.26 0.00 5,667.21

31 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2306 Aug 2012

50.000 0.975350 NHHV Local 559.810200 0.00 11.20 0.00 27,979.31
Base 573.958271 0.00 11.48 0.00 28,686.43

03 Aug 2012 1 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2309 Aug 2012

60.000 0.969850 NHHV Local 566.788833 0.00 13.60 0.00 33,993.73
Base 584.408757 0.00 14.02 0.00 35,050.50

06 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2409 Aug 2012

60.000 0.967050 NHHV Local 589.580900 0.00 14.15 0.00 35,360.70
Base 609.669510 0.00 14.63 0.00 36,565.53

07 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2410 Aug 2012

20.000 0.967250 NHHV Local 589.462500 0.00 4.72 0.00 11,784.53
Base 609.421039 0.00 4.88 0.00 12,183.54

08 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2413 Aug 2012

20.000 0.971450 NHHV Local 584.048500 0.00 4.67 0.00 11,676.30
Base 601.213135 0.00 4.81 0.00 12,019.46

10 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2315 Aug 2012

60.000 0.976400 NHHV Local 570.334200 0.00 13.69 0.00 34,206.36
Base 584.119418 0.00 14.02 0.00 35,033.14

14 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2217 Aug 2012

45.000 0.974250 NHHV Local 541.101556 0.00 9.74 0.00 24,339.83
Base 555.403188 0.00 10.00 0.00 24,983.15

15 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2220 Aug 2012

83.000 0.977400 NHHV Local 535.880843 0.00 17.79 0.00 44,460.32
Base 548.271785 0.00 18.20 0.00 45,488.36

21 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2224 Aug 2012

90.000 0.963000 NHHV Local 538.550111 0.00 19.39 0.00 48,450.12
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Base 559.242067 0.00 20.13 0.00 50,311.65

22 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2327 Aug 2012

30.000 0.962950 NHHV Local 545.186000 0.00 6.54 0.00 16,349.04
Base 566.162314 0.00 6.79 0.00 16,978.08

30 Aug 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2204 Sep 2012

10.000 0.960900 NHHV Local 530.000000 0.00 2.12 0.00 5,297.88
Base 551.566240 0.00 2.21 0.00 5,513.46

06 Sep 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2311 Sep 2012

70.000 0.953750 NHHV Local 542.268571 0.00 15.18 0.00 37,943.62
Base 568.564688 0.00 15.92 0.00 39,783.61

07 Sep 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2312 Sep 2012

30.000 0.945400 NHHV Local 547.682000 0.00 6.57 0.00 16,423.89
Base 579.312460 0.00 6.95 0.00 17,372.42

10 Sep 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2413 Sep 2012

28.000 0.943850 NHHV Local 559.645714 0.00 6.27 0.00 15,663.81
Base 592.939253 0.00 6.64 0.00 16,595.66

11 Sep 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.2414 Sep 2012

14.000 0.938800 NHHV Local 559.411429 0.00 3.13 0.00 7,828.63
Base 595.879238 0.00 3.33 0.00 8,338.98

435003900 FORBO HOLDING AG REG COMMON STOCK CHF.1 12 Sep 2012 DIRECT ACCESS PARTNERS, LLC CHF/CH4 0.9517 Sep 2012

1,000.000 0.937650 NHEG Local 559.165900 0.00 894.67 0.00 558,271.23
Base 596.348211 0.00 954.16 0.00 595,394.05

435003900 Total

2,000.000 Local 0.00 1,117.86 0.00 1,113,242.28
Base 0.00 1,184.01 0.00 1,167,022.70

480808906 SIKA AG BR COMMON STOCK CHF.6 02 Jul 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.9605 Jul 2012

194.000 0.954500 NHEH Local 1,832.690722 0.00 177.77 0.00 355,364.23
Base 1,920.053140 0.00 186.24 0.00 372,304.06
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597863901 KOMAX HOLDING AG REG COMMON STOCK CHF.1 19 Jul 2012 UBS AG CHF/CH4 0.1224 Jul 2012

1,200.000 0.979900 NHEG Local 74.024800 0.00 142.13 0.00 88,687.63
Base 75.543219 0.00 145.05 0.00 90,506.82

20 Jul 2012 UBS AG CHF/CH4 0.1225 Jul 2012

1,000.000 0.986300 NHEG Local 73.511600 0.00 117.62 0.00 73,393.98
Base 74.532698 0.00 119.25 0.00 74,413.44

23 Jul 2012 UBS AG CHF/CH4 0.1225 Jul 2012

400.000 0.990550 NHEG Local 71.909700 0.00 46.02 0.00 28,717.86
Base 72.595730 0.00 46.46 0.00 28,991.83

24 Jul 2012 UBS AG CHF/CH4 0.1127 Jul 2012

1,100.000 0.995750 NHEG Local 70.874300 0.00 124.74 0.00 77,836.99
Base 71.176801 0.00 125.27 0.00 78,169.21

25 Jul 2012 UBS AG CHF/CH4 0.1130 Jul 2012

300.000 0.990600 NHEG Local 70.800600 0.00 33.98 0.00 21,206.20
Base 71.472441 0.00 34.30 0.00 21,407.43

25 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.1230 Jul 2012

1,700.000 0.989800 NHEG Local 71.375000 0.00 194.14 8.49 121,134.87
Base 72.110527 0.00 196.14 8.58 122,383.18

26 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.1231 Jul 2012

700.000 0.977900 NHEG Local 72.975000 0.00 81.73 3.58 50,997.19
Base 74.624195 0.00 83.58 3.66 52,149.70

24 Jul 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.1127 Jul 2012

900.000 0.995750 NHEG Local 70.875000 0.00 102.06 4.47 63,680.97
Base 71.177504 0.00 102.50 4.49 63,952.77

27 Jul 2012 UBS AG CHF/CH4 0.1202 Aug 2012

200.000 0.971000 NHEG Local 72.879300 0.00 23.32 0.00 14,552.54
Base 75.055922 0.00 24.02 0.00 14,987.17

30 Jul 2012 UBS AG CHF/CH4 0.1203 Aug 2012

500.000 0.981100 NHEG Local 72.668700 0.00 58.13 0.00 36,276.22
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Base 74.068596 0.00 59.25 0.00 36,975.05

597863901 Total

8,000.000 Local 0.00 923.87 16.54 576,484.45
Base 0.00 935.82 16.73 583,936.60

711399907 CLARIANT AG REG COMMON STOCK CHF3.7 22 Aug 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0127 Aug 2012

46,873.000 0.962950 NHEH Local 11.011000 0.00 258.06 0.00 515,860.54
Base 11.434654 0.00 267.99 0.00 535,708.54

755257904 GALENICA AG REG COMMON STOCK CHF.1 02 Jul 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.3205 Jul 2012

458.000 0.954500 NHEH Local 603.117904 0.00 138.11 0.00 276,089.89
Base 631.867893 0.00 144.69 0.00 289,250.80

B07ZBW903 BUCHER INDUSTRIES AG REG COMMON STOCK CHF.2 19 Jul 2012 DIRECT ACCESS PARTNERS, LLC CHF/CH4 0.2624 Jul 2012

500.000 0.979900 NHEG Local 161.827200 0.00 129.46 0.00 80,784.14
Base 165.146648 0.00 132.12 0.00 82,441.21

20 Jul 2012 DIRECT ACCESS PARTNERS, LLC CHF/CH4 0.2625 Jul 2012

300.000 0.986300 NHEG Local 161.978100 0.00 77.75 0.00 48,515.68
Base 164.228024 0.00 78.83 0.00 49,189.58

23 Jul 2012 DIRECT ACCESS PARTNERS, LLC CHF/CH4 0.2526 Jul 2012

200.000 0.990550 NHEG Local 156.352800 0.00 50.03 0.00 31,220.53
Base 157.844430 0.00 50.51 0.00 31,518.38

24 Jul 2012 DIRECT ACCESS PARTNERS, LLC CHF/CH4 0.2525 Jul 2012

300.000 0.993750 NHEG Local 156.758300 0.00 75.24 0.00 46,952.25
Base 157.744201 0.00 75.71 0.00 47,247.55

25 Jul 2012 DIRECT ACCESS PARTNERS, LLC CHF/CH4 0.2530 Jul 2012

300.000 0.990600 NHEG Local 156.528400 0.00 75.13 0.00 46,883.39
Base 158.013729 0.00 75.84 0.00 47,328.28

26 Jul 2012 DIRECT ACCESS PARTNERS, LLC CHF/CH4 0.2631 Jul 2012

1,600.000 0.977900 NHEG Local 156.178500 0.00 399.82 0.00 249,485.78
Base 159.708048 0.00 408.86 0.00 255,124.02
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B07ZBW903 Total

3,200.000 Local 0.00 807.43 0.00 503,841.77
Base 0.00 821.87 0.00 512,849.02

B0R80X901 DUFRY AG REG COMMON STOCK CHF5. 22 Aug 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0627 Aug 2012

2,597.000 0.962950 NHEH Local 118.101998 0.00 153.36 0.00 306,557.53
Base 122.646034 0.00 159.26 0.00 318,352.49

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.0428 Aug 2012

3,529.000 0.954350 NHEH Local 117.859400 0.00 145.57 0.00 415,780.25
Base 123.497040 0.00 152.53 0.00 435,668.52

B0R80X901 Total

6,126.000 Local 0.00 298.93 0.00 722,337.78
Base 0.00 311.79 0.00 754,021.01

B10DQJ900 IMPLENIA AG REG COMMON STOCK CHF1.9 22 Aug 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0227 Aug 2012

1,485.000 0.962950 NHEH Local 32.138000 0.00 23.86 0.00 47,701.07
Base 33.374526 0.00 24.78 0.00 49,536.39

23 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.0128 Aug 2012

735.000 0.954350 NHEH Local 32.301905 0.00 8.31 0.00 23,733.59
Base 33.847022 0.00 8.71 0.00 24,868.85

24 Aug 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.0129 Aug 2012

1,817.000 0.958150 NHEH Local 32.088701 0.00 20.41 0.00 58,284.76
Base 33.490269 0.00 21.30 0.00 60,830.52

B10DQJ900 Total

4,037.000 Local 0.00 52.58 0.00 129,719.42
Base 0.00 54.79 0.00 135,235.76

B18ZRK909 LOGITECH INTERNATIONAL REG COMMON STOCK CHF.25 05 Sep 2012 CABRERA CAPITAL MARKETS LLC CHF/CH410 Sep 2012

19,208.000 0.954900 NHHJ Local 8.946700 0.00 85.92 0.00 171,762.29
Base 9.369253 0.00 89.98 0.00 179,874.64

B1WHVV903 GAM HOLDING AG COMMON STOCK CHF.05 22 Aug 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0127 Aug 2012
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18,437.000 0.962950 NHEH Local 11.590500 0.00 106.85 0.00 213,587.20
Base 12.036450 0.00 110.96 0.00 221,805.08

B7QND4904 CREDIT SUISSE GROUP AG RTS EXP 27JUL12 24 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH427 Jul 2012

18,597.000 0.995750 NHHJ Local 0.017900 0.00 0.17 0.00 332.72
Base 0.017976 0.00 0.17 0.00 334.14

B7QND4904 CREDIT SUISSE GROUP AG RTS EXP 27JUL12 25 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH CHF/CH4

211,430.000 0.989800 NHEB Local 0.010000 0.00 3.17 0.00 2,111.13
Base 0.010103 0.00 3.20 0.00 2,132.89

25 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH CHF/CH4CANCEL

-211,430.000 0.989800 NHEB Local 0.010000 0.00 -3.17 0.00 -2,111.13
Base 0.010103 0.00 -3.20 0.00 -2,132.89

25 Jul 2012 MERRILL LYNCH INTERNATIONAL CHF/CH430 Jul 2012

211,430.000 0.989800 NHEB Local 0.010000 0.00 3.17 0.00 2,111.13
Base 0.010103 0.00 3.20 0.00 2,132.89

B7QND4904 Total

230,027.000 Local 0.00 3.34 0.00 2,443.85
Base 0.00 3.37 0.00 2,467.03

SWISS FRANC  Total

338,560.000 0.00

0.00

3,970.72

4,111.51

16.54

16.73

4,580,733.70

4,754,475.24

Local

Base

THAILAND BAHT

607593001 BANK OF AYUDHYA PCL COMMON STOCK THB10. 18 Sep 2012 CUSIP CHANGE NON CASH THB/TH118 Sep 2012

4,900.000 31.423148 NHIL Local 19.081738 0.00 0.00 0.00 93,500.52
Base 0.607251 0.00 0.00 0.00 2,975.53

THAILAND BAHT  Total

4,900.000 0.00

0.00

0.00

0.00

0.00

0.00

93,500.52

2,975.53

Local

Base

Prepared by State StreetPage 913



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

US DOLLAR

00081T108 ACCO BRANDS CORP COMMON STOCK USD.0115 Aug 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0220 Aug 2012

14,280.000 1.000000 NHHO Local 6.563800 0.00 285.60 2.10 93,443.36
Base 6.563800 0.00 285.60 2.10 93,443.36

17 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0322 Aug 2012

12,860.000 1.000000 NHHO Local 6.929200 0.00 385.80 2.00 88,721.71
Base 6.929200 0.00 385.80 2.00 88,721.71

20 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0323 Aug 2012

17,990.000 1.000000 NHHO Local 6.803300 0.00 539.70 2.75 121,848.92
Base 6.803300 0.00 539.70 2.75 121,848.92

22 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0327 Aug 2012

9,230.000 1.000000 NHHO Local 7.058500 0.00 230.75 1.46 64,917.75
Base 7.058500 0.00 230.75 1.46 64,917.75

00081T108 Total

54,360.000 Local 0.00 1,441.85 8.31 368,931.74
Base 0.00 1,441.85 8.31 368,931.74

00208J108 ATP OIL + GAS CORPORATION COMMON STOCK USD. 29 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC04 Sep 2012

7,300.000 1.000000 NHIH Local 0.232300 0.00 0.00 0.04 1,695.75
Base 0.232300 0.00 0.00 0.04 1,695.75

00208J108 ATP OIL + GAS CORPORATION COMMON STOCK USD. 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

23,700.000 1.000000 NHHZ Local 0.181000 0.00 355.50 0.10 3,934.10
Base 0.181000 0.00 355.50 0.10 3,934.10

00208J108 Total

31,000.000 Local 0.00 355.50 0.14 5,629.85
Base 0.00 355.50 0.14 5,629.85

00374N107 ABOVENET INC COMMON STOCK USD.0102 Jul 2012 MERGER USD/DTC02 Jul 2012

4,150.000 1.000000 NHIH Local 84.000000 0.00 0.00 0.00 348,600.00
Base 84.000000 0.00 0.00 0.00 348,600.00
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003881307 ACACIA RESEARCH   ACACIA TEC TRACKING STK USD.001 06 Jul 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0411 Jul 2012

1,170.000 1.000000 NHHO Local 38.586900 0.00 46.80 1.02 45,098.85
Base 38.586900 0.00 46.80 1.02 45,098.85

00738A106 ADTRAN INC COMMON STOCK USD.0101 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0306 Aug 2012

6,150.000 1.000000 NHHO Local 20.905100 0.00 184.50 2.88 128,378.99
Base 20.905100 0.00 184.50 2.88 128,378.99

03 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0308 Aug 2012

3,360.000 1.000000 NHHO Local 21.116800 0.00 100.80 1.59 70,850.06
Base 21.116800 0.00 100.80 1.59 70,850.06

06 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0309 Aug 2012

9,120.000 1.000000 NHHO Local 21.247200 0.00 273.60 4.35 193,496.51
Base 21.247200 0.00 273.60 4.35 193,496.51

00738A106 Total

18,630.000 Local 0.00 558.90 8.82 392,725.56
Base 0.00 558.90 8.82 392,725.56

009363102 AIRGAS INC COMMON STOCK USD.0125 Jul 2012 LIQUIDNETINC USD/DTC 0.0230 Jul 2012

11,012.000 1.000000 NHDZ Local 79.494700 0.00 220.24 19.61 875,155.79
Base 79.494700 0.00 220.24 19.61 875,155.79

25 Jul 2012 RBC CAPITAL MARKETS USD/DTC 0.0430 Jul 2012

1,153.000 1.000000 NHDZ Local 79.501000 0.00 46.12 2.06 91,616.47
Base 79.501000 0.00 46.12 2.06 91,616.47

26 Jul 2012 RBC CAPITAL MARKETS USD/DTC 0.0431 Jul 2012

4,065.000 1.000000 NHDZ Local 78.661600 0.00 162.60 7.17 319,589.63
Base 78.661600 0.00 162.60 7.17 319,589.63

27 Jul 2012 RBC CAPITAL MARKETS USD/DTC 0.0401 Aug 2012

12,193.000 1.000000 NHDZ Local 78.486600 0.00 487.72 21.44 956,477.95
Base 78.486600 0.00 487.72 21.44 956,477.95

27 Jul 2012 LIQUIDNETINC USD/DTC 0.0201 Aug 2012
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1,138.000 1.000000 NHDZ Local 78.495000 0.00 22.76 2.01 89,302.54
Base 78.495000 0.00 22.76 2.01 89,302.54

30 Jul 2012 RBC CAPITAL MARKETS USD/DTC 0.0402 Aug 2012

9,139.000 1.000000 NHDZ Local 78.803500 0.00 365.56 16.14 719,803.49
Base 78.803500 0.00 365.56 16.14 719,803.49

009363102 Total

38,700.000 Local 0.00 1,305.00 68.43 3,051,945.87
Base 0.00 1,305.00 68.43 3,051,945.87

009728106 AKORN INC COMMON STOCK NPV 06 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0411 Jul 2012

2,350.000 1.000000 NHHO Local 15.953300 0.00 94.00 0.84 37,395.42
Base 15.953300 0.00 94.00 0.84 37,395.42

01699E947 ALINDA INFRASTRUCTURE . 09 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH

664,217.000 1.000000 NHHB Local 1.000000 0.00 0.00 0.00 664,217.00
Base 1.000000 0.00 0.00 0.00 664,217.00

09 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-664,217.000 1.000000 NHHB Local 1.000000 0.00 0.00 0.00 -664,217.00
Base 1.000000 0.00 0.00 0.00 -664,217.00

10 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH

1,545,196.000 1.000000 NHHB Local 1.000000 0.00 0.00 0.00 1,545,196.00
Base 1.000000 0.00 0.00 0.00 1,545,196.00

10 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-1,545,196.000 1.000000 NHHB Local 1.000000 0.00 0.00 0.00 -1,545,196.00
Base 1.000000 0.00 0.00 0.00 -1,545,196.00

10 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH28 Sep 2012

1,294,126.000 1.000000 NHHB Local 1.000000 0.00 0.00 0.00 1,294,126.00
Base 1.000000 0.00 0.00 0.00 1,294,126.00

01699E947 Total

1,294,126.000 Local 0.00 0.00 0.00 1,294,126.00
Base 0.00 0.00 0.00 1,294,126.00
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01699M931 ALINDA INFRASTRUCTURE FUND II 09 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH

664,217.000 1.000000 NHHS Local 1.000000 0.00 0.00 0.00 664,217.00
Base 1.000000 0.00 0.00 0.00 664,217.00

09 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-664,217.000 1.000000 NHHS Local 1.000000 0.00 0.00 0.00 -664,217.00
Base 1.000000 0.00 0.00 0.00 -664,217.00

09 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH28 Sep 2012

660,638.000 1.000000 NHHS Local 1.000000 0.00 0.00 0.00 660,638.00
Base 1.000000 0.00 0.00 0.00 660,638.00

01699M931 Total

660,638.000 Local 0.00 0.00 0.00 660,638.00
Base 0.00 0.00 0.00 660,638.00

01748X102 ALLEGIANT TRAVEL CO COMMON STOCK USD. 06 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0311 Sep 2012

4,550.000 1.000000 NHDX Local 67.265700 0.00 136.50 6.86 305,915.58
Base 67.265700 0.00 136.50 6.86 305,915.58

018522300 ALLETE INC COMMON STOCK NPV 23 Jul 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0426 Jul 2012

1,280.000 1.000000 NHHO Local 41.286900 0.00 51.20 1.19 52,794.84
Base 41.286900 0.00 51.20 1.19 52,794.84

24 Jul 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0427 Jul 2012

1,030.000 1.000000 NHHO Local 40.855100 0.00 41.20 0.95 42,038.60
Base 40.855100 0.00 41.20 0.95 42,038.60

25 Jul 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0430 Jul 2012

480.000 1.000000 NHHO Local 40.554500 0.00 19.20 0.44 19,446.52
Base 40.554500 0.00 19.20 0.44 19,446.52

26 Jul 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0431 Jul 2012

1,430.000 1.000000 NHHO Local 40.916600 0.00 57.20 1.32 58,452.22
Base 40.916600 0.00 57.20 1.32 58,452.22
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018522300 Total

4,220.000 Local 0.00 168.80 3.90 172,732.18
Base 0.00 168.80 3.90 172,732.18

019777101 ALLOS THERAPEUTICS INC COMMON STOCK USD. 06 Sep 2012 MERGER USD/DTC

5,580.000 1.000000 NHHZ Local 1.820000 0.00 0.00 0.00 10,155.60
Base 1.820000 0.00 0.00 0.00 10,155.60

06 Sep 2012 MERGER USD/DTCCANCEL

-5,580.000 1.000000 NHHZ Local 1.820000 0.00 0.00 0.00 -10,155.60
Base 1.820000 0.00 0.00 0.00 -10,155.60

019777101 ALLOS THERAPEUTICS INC COMMON STOCK USD. 06 Sep 2012 MERGER USD/DTC

13,100.000 1.000000 NHIH Local 1.820000 0.00 0.00 0.00 23,842.00
Base 1.820000 0.00 0.00 0.00 23,842.00

06 Sep 2012 MERGER USD/DTCCANCEL

-13,100.000 1.000000 NHIH Local 1.820000 0.00 0.00 0.00 -23,842.00
Base 1.820000 0.00 0.00 0.00 -23,842.00

04 Sep 2012 TENDER OFFER USD/DTC06 Sep 2012

13,100.000 1.000000 NHIH Local 1.820000 0.00 0.00 0.00 23,842.00
Base 1.820000 0.00 0.00 0.00 23,842.00

019777101 ALLOS THERAPEUTICS INC COMMON STOCK USD. 04 Sep 2012 TENDER OFFER USD/DTC06 Sep 2012

5,580.000 1.000000 NHHZ Local 1.820000 0.00 0.00 0.00 10,155.60
Base 1.820000 0.00 0.00 0.00 10,155.60

019777101 Total

18,680.000 Local 0.00 0.00 0.00 33,997.60
Base 0.00 0.00 0.00 33,997.60

01999G980 BLACKSTONE REAL EST PARTNER VI TE2 LP 17 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH17 Aug 2012

21,801.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 21,801.00
Base 1.000000 0.00 0.00 0.00 21,801.00

17 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH17 Aug 2012
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192,789.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 192,789.00
Base 1.000000 0.00 0.00 0.00 192,789.00

28 Aug 2012 LIBERTY NATL. BK KY USD/OTH28 Aug 2012

116,484.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 116,484.00
Base 1.000000 0.00 0.00 0.00 116,484.00

18 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH18 Sep 2012

162,454.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 162,454.00
Base 1.000000 0.00 0.00 0.00 162,454.00

01999G980 Total

493,528.000 Local 0.00 0.00 0.00 493,528.00
Base 0.00 0.00 0.00 493,528.00

02299C968 COURT SQUARE CAPITAL PARTNERS II LP 13 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH13 Jul 2012

1,659,032.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,659,032.00
Base 1.000000 0.00 0.00 0.00 1,659,032.00

16 Aug 2012 5 AUTREPAT-DISTRIBUTION USD/OTH21 Aug 2012

83,929.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 83,929.00
Base 1.000000 0.00 0.00 0.00 83,929.00

02299C968 Total

1,742,961.000 Local 0.00 0.00 0.00 1,742,961.00
Base 0.00 0.00 0.00 1,742,961.00

02299M925 AMALGAMATED BANK NYC LONGVIEW ULTRA I CON 13 Jul 2012 STATE STREET BANK AND TRUST USD/BOS13 Jul 2012

50.758 1.000000 NHFL Local 1,012.512904 0.00 0.00 0.00 51,393.13
Base 1,012.512904 0.00 0.00 0.00 51,393.13

13 Aug 2012 STATE STREET BANK AND TRUST USD/BOS13 Aug 2012

52.404 1.000000 NHFL Local 1,023.302038 0.00 0.00 0.00 53,625.12
Base 1,023.302038 0.00 0.00 0.00 53,625.12

14 Sep 2012 STATE STREET BANK AND TRUST USD/BOS14 Sep 2012

52.380 1.000000 NHFL Local 1,032.417143 0.00 0.00 0.00 54,078.01
Base 1,032.417143 0.00 0.00 0.00 54,078.01
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02299M925 Total

155.542 Local 0.00 0.00 0.00 159,096.26
Base 0.00 0.00 0.00 159,096.26

031162100 AMGEN INC COMMON STOCK USD. 17 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0122 Aug 2012

10,800.000 1.000000 NHDF Local 83.144700 0.00 108.00 20.11 897,834.65
Base 83.144700 0.00 108.00 20.11 897,834.65

031652100 AMKOR TECHNOLOGY INC COMMON STOCK USD. 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.01OPEN

3,100.000 1.000000 NHIH Local 4.375300 0.00 31.00 0.31 13,532.12
Base 4.375300 0.00 31.00 0.31 13,532.12

032346108 AMYLIN PHARMACEUTICALS INC COMMON STOCK USD. 09 Aug 2012 MERGER USD/DTC

700.000 1.000000 NHHY Local 31.000000 0.00 0.00 0.00 21,700.00
Base 31.000000 0.00 0.00 0.00 21,700.00

09 Aug 2012 MERGER USD/DTCCANCEL

-700.000 1.000000 NHHY Local 31.000000 0.00 0.00 0.00 -21,700.00
Base 31.000000 0.00 0.00 0.00 -21,700.00

032346108 AMYLIN PHARMACEUTICALS INC COMMON STOCK USD. 09 Aug 2012 MERGER USD/DTC

36,753.000 1.000000 NHIM Local 31.000000 0.00 0.00 0.00 1,139,343.00
Base 31.000000 0.00 0.00 0.00 1,139,343.00

09 Aug 2012 MERGER USD/DTCCANCEL

-36,753.000 1.000000 NHIM Local 31.000000 0.00 0.00 0.00 -1,139,343.00
Base 31.000000 0.00 0.00 0.00 -1,139,343.00

032346108 AMYLIN PHARMACEUTICALS INC COMMON STOCK USD. 07 Aug 2012 TENDER OFFER USD/DTC08 Aug 2012

700.000 1.000000 NHHY Local 31.000000 0.00 0.00 0.00 21,700.00
Base 31.000000 0.00 0.00 0.00 21,700.00

032346108 AMYLIN PHARMACEUTICALS INC COMMON STOCK USD. 07 Aug 2012 TENDER OFFER USD/DTC08 Aug 2012

36,753.000 1.000000 NHIM Local 31.000000 0.00 0.00 0.00 1,139,343.00
Base 31.000000 0.00 0.00 0.00 1,139,343.00
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032346108 Total

37,453.000 Local 0.00 0.00 0.00 1,161,043.00
Base 0.00 0.00 0.00 1,161,043.00

032359309 AMTRUST FINANCIAL SERVICES COMMON STOCK USD.0124 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0427 Sep 2012

4,040.000 1.000000 NHHO Local 25.845700 0.00 141.40 2.34 104,272.89
Base 25.845700 0.00 141.40 2.34 104,272.89

032359309 AMTRUST FINANCIAL SERVICES COMMON STOCK USD.0125 Sep 2012 SALE OF FRACTIONAL S USD/DTC25 Sep 2012

0.200 1.000000 NHHZ Local 25.400000 0.00 0.00 0.00 5.08
Base 25.400000 0.00 0.00 0.00 5.08

032359309 Total

4,040.200 Local 0.00 141.40 2.34 104,277.97
Base 0.00 141.40 2.34 104,277.97

032803108 ANCESTRY.COM INC COMMON STOCK USD.0128 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

500.000 1.000000 NHIH Local 29.992000 0.00 7.50 0.34 14,988.16
Base 29.992000 0.00 7.50 0.34 14,988.16

035623107 ANN INC COMMON STOCK USD. 17 Aug 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0322 Aug 2012

4,198.000 1.000000 NHEX Local 34.063800 0.00 125.94 3.21 142,870.68
Base 34.063800 0.00 125.94 3.21 142,870.68

035710409 ANNALY CAPITAL MANAGEMENT IN REIT USD.01 02 Jul 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.0306 Jul 2012

28,862.000 1.000000 NHEZ Local 16.819100 0.00 865.86 10.88 484,556.12
Base 16.819100 0.00 865.86 10.88 484,556.12

03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 24 Jul 2012 SALE OF FRACTIONAL S USD/DTC24 Jul 2012

0.849 1.000000 NHIH Local 5.665488 0.00 0.00 0.00 4.81
Base 5.665488 0.00 0.00 0.00 4.81

03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 24 Jul 2012 SALE OF FRACTIONAL S USD/DTC24 Jul 2012

0.687 1.000000 NHHZ Local 5.735080 0.00 0.00 0.00 3.94
Base 5.735080 0.00 0.00 0.00 3.94

05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

Prepared by State StreetPage 921



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

4,900.000 1.000000 NHHZ Local 8.138800 0.00 73.50 0.90 39,805.72
Base 8.138800 0.00 73.50 0.90 39,805.72

03761U106 Total

4,901.536 Local 0.00 73.50 0.90 39,814.47
Base 0.00 73.50 0.90 39,814.47

037833100 APPLE INC COMMON STOCK NPV 18 Sep 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0221 Sep 2012

225.000 1.000000 NHEY Local 699.786200 0.00 4.50 3.53 157,443.87
Base 699.786200 0.00 4.50 3.53 157,443.87

04269Q100 ARRIS GROUP INC COMMON STOCK USD.0107 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0112 Sep 2012

5,200.000 1.000000 NHDF Local 13.927200 0.00 36.40 1.63 72,383.41
Base 13.927200 0.00 36.40 1.63 72,383.41

10 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0113 Sep 2012

3,900.000 1.000000 NHDF Local 13.866900 0.00 27.30 1.22 54,052.39
Base 13.866900 0.00 27.30 1.22 54,052.39

10 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0113 Sep 2012

3,100.000 1.000000 NHDF Local 13.885000 0.00 23.25 0.97 43,019.28
Base 13.885000 0.00 23.25 0.97 43,019.28

11 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0114 Sep 2012

6,000.000 1.000000 NHDF Local 13.887600 0.00 42.00 1.87 83,281.73
Base 13.887600 0.00 42.00 1.87 83,281.73

12 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0117 Sep 2012

1,800.000 1.000000 NHDF Local 13.908800 0.00 12.60 0.57 25,022.67
Base 13.908800 0.00 12.60 0.57 25,022.67

13 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0118 Sep 2012

10,700.000 1.000000 NHDF Local 13.955600 0.00 74.90 3.35 149,246.67
Base 13.955600 0.00 74.90 3.35 149,246.67

14 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0119 Sep 2012

4,200.000 1.000000 NHDF Local 13.990700 0.00 29.40 1.32 58,730.22
Base 13.990700 0.00 29.40 1.32 58,730.22
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04269Q100 Total

34,900.000 Local 0.00 245.85 10.93 485,736.37
Base 0.00 245.85 10.93 485,736.37

043436104 ASBURY AUTOMOTIVE GROUP COMMON STOCK USD.0124 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0427 Jul 2012

2,370.000 1.000000 NHHO Local 26.081200 0.00 94.80 1.39 61,716.25
Base 26.081200 0.00 94.80 1.39 61,716.25

25 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0430 Jul 2012

1,310.000 1.000000 NHHO Local 26.017500 0.00 52.40 0.77 34,029.76
Base 26.017500 0.00 52.40 0.77 34,029.76

043436104 Total

3,680.000 Local 0.00 147.20 2.16 95,746.01
Base 0.00 147.20 2.16 95,746.01

04685W103 ATHENAHEALTH INC COMMON STOCK USD.0106 Jul 2012 LIQUIDNETINC USD/DTC 0.0211 Jul 2012

3,353.000 1.000000 NHDU Local 82.500000 0.00 66.05 6.20 276,550.25
Base 82.500000 0.00 66.05 6.20 276,550.25

06 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0111 Jul 2012

3,700.000 1.000000 NHDU Local 82.794000 0.00 18.50 6.87 306,312.43
Base 82.794000 0.00 18.50 6.87 306,312.43

04685W103 Total

7,053.000 Local 0.00 84.55 13.07 582,862.68
Base 0.00 84.55 13.07 582,862.68

049560105 ATMOS ENERGY CORP COMMON STOCK NPV 25 Jul 2012 KNIGHT DIRECT LLC USD/DTC 0.0130 Jul 2012

1,000.000 1.000000 NHDX Local 35.420100 0.00 7.00 0.80 35,412.30
Base 35.420100 0.00 7.00 0.80 35,412.30

26 Jul 2012 KNIGHT DIRECT LLC USD/DTC 0.0131 Jul 2012

2,500.000 1.000000 NHDX Local 35.676700 0.00 17.50 2.00 89,172.25
Base 35.676700 0.00 17.50 2.00 89,172.25

27 Jul 2012 WEEDEN + CO. USD/DTC 0.0101 Aug 2012
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1,700.000 1.000000 NHDX Local 35.913900 0.00 17.00 1.37 61,035.26
Base 35.913900 0.00 17.00 1.37 61,035.26

30 Jul 2012 KNIGHT DIRECT LLC USD/DTC 0.0102 Aug 2012

2,500.000 1.000000 NHDX Local 35.971500 0.00 17.50 2.02 89,909.23
Base 35.971500 0.00 17.50 2.02 89,909.23

31 Jul 2012 KNIGHT DIRECT LLC USD/DTC 0.0103 Aug 2012

1,650.000 1.000000 NHDX Local 35.965600 0.00 11.55 1.33 59,330.36
Base 35.965600 0.00 11.55 1.33 59,330.36

049560105 Total

9,350.000 Local 0.00 70.55 7.52 334,859.40
Base 0.00 70.55 7.52 334,859.40

050095108 ATWOOD OCEANICS INC COMMON STOCK USD1. 27 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0201 Aug 2012

2,130.000 1.000000 NHHO Local 44.042200 0.00 42.60 2.11 93,765.18
Base 44.042200 0.00 42.60 2.11 93,765.18

053332102 AUTOZONE INC COMMON STOCK USD.0102 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0206 Jul 2012

300.000 1.000000 NHEY Local 363.915600 0.00 6.00 2.45 109,166.23
Base 363.915600 0.00 6.00 2.45 109,166.23

05399Z951 ADVENT INTERNATIONAL GPE VI A 08 Aug 2012 CAPITAL CALL USD/OTH08 Aug 2012

914,162.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 914,162.00
Base 1.000000 0.00 0.00 0.00 914,162.00

15 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH15 Aug 2012

795,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 795,000.00
Base 1.000000 0.00 0.00 0.00 795,000.00

05399Z951 Total

1,709,162.000 Local 0.00 0.00 0.00 1,709,162.00
Base 0.00 0.00 0.00 1,709,162.00

063904106 BANK OF THE OZARKS COMMON STOCK USD.0120 Jul 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0225 Jul 2012

1,200.000 1.000000 NHDX Local 33.154400 0.00 24.00 0.90 39,760.38
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Base 33.154400 0.00 24.00 0.90 39,760.38

25 Jul 2012 LIQUIDNETINC USD/DTC 0.0130 Jul 2012

500.000 1.000000 NHDX Local 32.055200 0.00 5.00 0.36 16,022.24
Base 32.055200 0.00 5.00 0.36 16,022.24

26 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0331 Jul 2012

1,050.000 1.000000 NHDX Local 32.019400 0.00 31.50 0.76 33,588.11
Base 32.019400 0.00 31.50 0.76 33,588.11

27 Jul 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0201 Aug 2012

2,250.000 1.000000 NHDX Local 32.328400 0.00 45.00 1.63 72,692.27
Base 32.328400 0.00 45.00 1.63 72,692.27

30 Jul 2012 BNY CONVERGEX LJR USD/DTC 0.0202 Aug 2012

2,600.000 1.000000 NHDX Local 32.078900 0.00 52.00 1.87 83,351.27
Base 32.078900 0.00 52.00 1.87 83,351.27

31 Jul 2012 BNY CONVERGEX LJR USD/DTC 0.0203 Aug 2012

2,750.000 1.000000 NHDX Local 32.174000 0.00 55.00 1.99 88,421.51
Base 32.174000 0.00 55.00 1.99 88,421.51

063904106 BANK OF THE OZARKS COMMON STOCK USD.0106 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0411 Sep 2012

1,500.000 1.000000 NHHO Local 33.741500 0.00 52.50 1.14 50,558.61
Base 33.741500 0.00 52.50 1.14 50,558.61

07 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0412 Sep 2012

890.000 1.000000 NHHO Local 33.778400 0.00 31.15 0.68 30,030.95
Base 33.778400 0.00 31.15 0.68 30,030.95

063904106 Total

12,740.000 Local 0.00 296.15 9.33 414,425.34
Base 0.00 296.15 9.33 414,425.34

067806109 BARNES GROUP INC COMMON STOCK USD.0102 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0206 Jul 2012

2,510.000 1.000000 NHHO Local 24.017500 0.00 50.20 1.36 60,232.37
Base 24.017500 0.00 50.20 1.36 60,232.37

03 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0209 Jul 2012
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3,790.000 1.000000 NHHO Local 24.149700 0.00 75.80 2.06 91,449.50
Base 24.149700 0.00 75.80 2.06 91,449.50

05 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0210 Jul 2012

2,950.000 1.000000 NHHO Local 23.845000 0.00 59.00 1.58 70,282.17
Base 23.845000 0.00 59.00 1.58 70,282.17

06 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0211 Jul 2012

1,890.000 1.000000 NHHO Local 23.265000 0.00 37.80 0.99 43,932.06
Base 23.265000 0.00 37.80 0.99 43,932.06

09 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0212 Jul 2012

3,270.000 1.000000 NHHO Local 23.222200 0.00 65.40 1.71 75,869.48
Base 23.222200 0.00 65.40 1.71 75,869.48

10 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0213 Jul 2012

3,510.000 1.000000 NHHO Local 23.151200 0.00 70.20 1.83 81,188.68
Base 23.151200 0.00 70.20 1.83 81,188.68

11 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0216 Jul 2012

1,410.000 1.000000 NHHO Local 22.682200 0.00 28.20 0.72 31,952.98
Base 22.682200 0.00 28.20 0.72 31,952.98

12 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0217 Jul 2012

1,700.000 1.000000 NHHO Local 22.308900 0.00 34.00 0.85 37,890.28
Base 22.308900 0.00 34.00 0.85 37,890.28

067806109 Total

21,030.000 Local 0.00 420.60 11.10 492,797.52
Base 0.00 420.60 11.10 492,797.52

077454106 BELDEN INC COMMON STOCK USD.0102 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0106 Jul 2012

4,156.000 1.000000 NHIB Local 33.674500 0.00 41.56 3.14 139,906.52
Base 33.674500 0.00 41.56 3.14 139,906.52

077454106 BELDEN INC COMMON STOCK USD.0108 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0313 Aug 2012

1,771.000 1.000000 NHEX Local 34.698200 0.00 53.13 1.38 61,396.00
Base 34.698200 0.00 53.13 1.38 61,396.00
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077454106 Total

5,927.000 Local 0.00 94.69 4.52 201,302.52
Base 0.00 94.69 4.52 201,302.52

082047101 BENIHANA INC COMMON STOCK USD.1 22 Aug 2012 MERGER USD/DTC22 Aug 2012

4,100.000 1.000000 NHHZ Local 16.300000 0.00 0.00 0.00 66,830.00
Base 16.300000 0.00 0.00 0.00 66,830.00

082047101 BENIHANA INC COMMON STOCK USD.1 22 Aug 2012 MERGER USD/DTC22 Aug 2012

2,350.000 1.000000 NHIH Local 16.300000 0.00 0.00 0.00 38,305.00
Base 16.300000 0.00 0.00 0.00 38,305.00

082047101 Total

6,450.000 Local 0.00 0.00 0.00 105,135.00
Base 0.00 0.00 0.00 105,135.00

083991992 BEHRMAN CAPITAL III L P 13 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH13 Jul 2012

3,121,883.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 3,121,883.00
Base 1.000000 0.00 0.00 0.00 3,121,883.00

14 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH14 Aug 2012

226,923.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 226,923.00
Base 1.000000 0.00 0.00 0.00 226,923.00

083991992 Total

3,348,806.000 Local 0.00 0.00 0.00 3,348,806.00
Base 0.00 0.00 0.00 3,348,806.00

090911108 BIOLASE INC COMMON STOCK USD. 03 Jul 2012 SALE OF FRACTIONAL S USD/DTC03 Jul 2012

0.385 1.000000 NHHZ Local 1.792207 0.00 0.00 0.00 0.69
Base 1.792207 0.00 0.00 0.00 0.69

091826107 BLACK BOX CORP COMMON STOCK USD. 20 Jul 2012 LIQUIDNETINC USD/DTC 0.0125 Jul 2012

500.000 1.000000 NHDX Local 27.797800 0.00 5.00 0.32 13,893.58
Base 27.797800 0.00 5.00 0.32 13,893.58

23 Jul 2012 LIQUIDNETINC USD/DTC 0.0126 Jul 2012
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250.000 1.000000 NHDX Local 27.031700 0.00 2.50 0.16 6,755.27
Base 27.031700 0.00 2.50 0.16 6,755.27

25 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0330 Jul 2012

550.000 1.000000 NHDX Local 26.775900 0.00 16.50 0.33 14,709.92
Base 26.775900 0.00 16.50 0.33 14,709.92

27 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0301 Aug 2012

450.000 1.000000 NHDX Local 27.625000 0.00 13.50 0.28 12,417.47
Base 27.625000 0.00 13.50 0.28 12,417.47

30 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0302 Aug 2012

200.000 1.000000 NHDX Local 27.318600 0.00 6.00 0.13 5,457.59
Base 27.318600 0.00 6.00 0.13 5,457.59

31 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0303 Aug 2012

550.000 1.000000 NHDX Local 27.063400 0.00 16.50 0.34 14,868.03
Base 27.063400 0.00 16.50 0.34 14,868.03

01 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0306 Aug 2012

6,750.000 1.000000 NHDX Local 24.091900 0.00 202.50 3.65 162,414.18
Base 24.091900 0.00 202.50 3.65 162,414.18

09 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0314 Aug 2012

350.000 1.000000 NHDX Local 24.989000 0.00 10.50 0.20 8,735.45
Base 24.989000 0.00 10.50 0.20 8,735.45

10 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0315 Aug 2012

350.000 1.000000 NHDX Local 25.109300 0.00 10.50 0.20 8,777.56
Base 25.109300 0.00 10.50 0.20 8,777.56

16 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0321 Aug 2012

400.000 1.000000 NHDX Local 25.175200 0.00 12.00 0.23 10,057.85
Base 25.175200 0.00 12.00 0.23 10,057.85

091826107 Total

10,350.000 Local 0.00 295.50 5.84 258,086.90
Base 0.00 295.50 5.84 258,086.90
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092533108 BLACKROCK KELSO CAPITAL CORP COMMON STOCK USD. 24 Jul 2012 SALE OF FRACTIONAL S USD/DTC24 Jul 2012

0.720 1.000000 NHHZ Local 6.333333 0.00 0.00 0.00 4.56
Base 6.333333 0.00 0.00 0.00 4.56

092533108 BLACKROCK KELSO CAPITAL CORP COMMON STOCK USD. 24 Jul 2012 SALE OF FRACTIONAL S USD/DTC24 Jul 2012

0.280 1.000000 NHIH Local 6.321428 0.00 0.00 0.00 1.77
Base 6.321428 0.00 0.00 0.00 1.77

092533108 Total

1.000 Local 0.00 0.00 0.00 6.33
Base 0.00 0.00 0.00 6.33

09578R103 BLUE NILE INC COMMON STOCK USD. 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

400.000 1.000000 NHIH Local 37.012500 0.00 6.00 0.34 14,798.66
Base 37.012500 0.00 6.00 0.34 14,798.66

097023105 BOEING CO/THE COMMON STOCK USD5. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

3,100.000 1.000000 NHDM Local 70.410300 0.00 46.50 4.89 218,220.54
Base 70.410300 0.00 46.50 4.89 218,220.54

101137107 BOSTON SCIENTIFIC CORP COMMON STOCK USD.0101 Aug 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0206 Aug 2012

20,250.000 1.000000 NHEY Local 5.257300 0.00 405.00 2.39 106,052.94
Base 5.257300 0.00 405.00 2.39 106,052.94

109473405 BRIGHTPOINT INC COMMON STOCK USD.0102 Jul 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0306 Jul 2012

136,600.000 1.000000 NHDX Local 8.816700 0.00 4,098.00 26.98 1,200,236.24
Base 8.816700 0.00 4,098.00 26.98 1,200,236.24

10 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0313 Sep 2012

17,750.000 1.000000 NHDX Local 8.953400 0.00 532.50 3.56 158,386.79
Base 8.953400 0.00 532.50 3.56 158,386.79

11 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0314 Sep 2012

47,500.000 1.000000 NHDX Local 8.958200 0.00 1,425.00 9.54 424,079.96
Base 8.958200 0.00 1,425.00 9.54 424,079.96
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109473405 Total

201,850.000 Local 0.00 6,055.50 40.08 1,782,702.99
Base 0.00 6,055.50 40.08 1,782,702.99

109641100 BRINKER INTERNATIONAL INC COMMON STOCK USD.1 02 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0106 Jul 2012

7,100.000 1.000000 NHDF Local 31.836900 0.00 53.25 5.07 225,983.67
Base 31.836900 0.00 53.25 5.07 225,983.67

03 Jul 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0109 Jul 2012

5,300.000 1.000000 NHDF Local 31.723000 0.00 37.10 3.77 168,091.03
Base 31.723000 0.00 37.10 3.77 168,091.03

05 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Jul 2012

3,600.000 1.000000 NHDF Local 32.211500 0.00 25.20 2.60 115,933.60
Base 32.211500 0.00 25.20 2.60 115,933.60

06 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0111 Jul 2012

400.000 1.000000 NHDF Local 31.968200 0.00 2.80 0.29 12,784.19
Base 31.968200 0.00 2.80 0.29 12,784.19

09 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0112 Jul 2012

2,100.000 1.000000 NHDF Local 32.007000 0.00 14.70 1.51 67,198.49
Base 32.007000 0.00 14.70 1.51 67,198.49

10 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0113 Jul 2012

800.000 1.000000 NHDF Local 32.248300 0.00 5.60 0.58 25,792.46
Base 32.248300 0.00 5.60 0.58 25,792.46

11 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0116 Jul 2012

700.000 1.000000 NHDF Local 31.962200 0.00 4.90 0.51 22,368.13
Base 31.962200 0.00 4.90 0.51 22,368.13

12 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0117 Jul 2012

4,600.000 1.000000 NHDF Local 31.596600 0.00 32.20 3.26 145,308.90
Base 31.596600 0.00 32.20 3.26 145,308.90

13 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0118 Jul 2012

1,300.000 1.000000 NHDF Local 32.116900 0.00 9.75 0.94 41,741.28
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Base 32.116900 0.00 9.75 0.94 41,741.28

16 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0119 Jul 2012

700.000 1.000000 NHDF Local 33.035800 0.00 5.25 0.52 23,119.29
Base 33.035800 0.00 5.25 0.52 23,119.29

17 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0120 Jul 2012

600.000 1.000000 NHDF Local 33.017800 0.00 4.50 0.45 19,805.73
Base 33.017800 0.00 4.50 0.45 19,805.73

109641100 Total

27,200.000 Local 0.00 195.25 19.50 868,126.77
Base 0.00 195.25 19.50 868,126.77

110394103 BRISTOW GROUP INC COMMON STOCK USD.0105 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

400.000 1.000000 NHHZ Local 48.445000 0.00 6.00 0.44 19,371.56
Base 48.445000 0.00 6.00 0.44 19,371.56

111320107 BROADCOM CORP CL A COMMON STOCK USD. 01 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Aug 2012

3,400.000 1.000000 NHEY Local 33.942800 0.00 68.00 2.59 115,334.93
Base 33.942800 0.00 68.00 2.59 115,334.93

115637209 BROWN FORMAN CORP CLASS B COMMON STOCK USD.1529 Aug 2012 SALE OF FRACTIONAL S USD/DTC29 Aug 2012

0.500 1.000000 NHIM Local 61.920000 0.00 0.00 0.00 30.96
Base 61.920000 0.00 0.00 0.00 30.96

115637209 BROWN FORMAN CORP CLASS B COMMON STOCK USD.1529 Aug 2012 SALE OF FRACTIONAL S USD/DTC29 Aug 2012

0.500 1.000000 NHDM Local 61.920000 0.00 0.00 0.00 30.96
Base 61.920000 0.00 0.00 0.00 30.96

115637209 Total

1.000 Local 0.00 0.00 0.00 61.92
Base 0.00 0.00 0.00 61.92

116794108 BRUKER CORP COMMON STOCK USD.0124 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0127 Jul 2012

24,770.000 1.000000 NHDU Local 11.600400 0.00 123.85 6.44 287,211.62
Base 11.600400 0.00 123.85 6.44 287,211.62
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25 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0130 Jul 2012

12,450.000 1.000000 NHDU Local 11.391600 0.00 62.25 3.18 141,759.99
Base 11.391600 0.00 62.25 3.18 141,759.99

116794108 Total

37,220.000 Local 0.00 186.10 9.62 428,971.61
Base 0.00 186.10 9.62 428,971.61

119848109 BUFFALO WILD WINGS INC COMMON STOCK NPV 18 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0121 Sep 2012

3,340.000 1.000000 NHIB Local 82.110100 0.00 33.40 6.15 274,208.18
Base 82.110100 0.00 33.40 6.15 274,208.18

124857202 CBS CORP CLASS B NON VOTING COMMON STOCK USD. 02 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0206 Jul 2012

2,850.000 1.000000 NHEY Local 32.811200 0.00 57.00 2.10 93,452.82
Base 32.811200 0.00 57.00 2.10 93,452.82

14 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0217 Aug 2012

3,850.000 1.000000 NHEY Local 35.947400 0.00 77.00 3.11 138,317.38
Base 35.947400 0.00 77.00 3.11 138,317.38

124857202 CBS CORP CLASS B NON VOTING COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

2,200.000 1.000000 NHDM Local 35.701800 0.00 33.00 1.76 78,509.20
Base 35.701800 0.00 33.00 1.76 78,509.20

124857202 Total

8,900.000 Local 0.00 167.00 6.97 310,279.40
Base 0.00 167.00 6.97 310,279.40

12547R105 CIFC CORP COMMON STOCK USD. 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.01OPEN

1,500.000 1.000000 NHIH Local 7.262000 0.00 15.00 0.25 10,877.75
Base 7.262000 0.00 15.00 0.25 10,877.75

12621E103 CNO FINANCIAL GROUP INC COMMON STOCK USD.0105 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

2,000.000 1.000000 NHHZ Local 9.411000 0.00 30.00 0.43 18,791.57
Base 9.411000 0.00 30.00 0.43 18,791.57

127190304 CACI INTERNATIONAL INC  CL A COMMON STOCK USD.1 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN
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700.000 1.000000 NHIH Local 51.488600 0.00 10.50 0.81 36,030.71
Base 51.488600 0.00 10.50 0.81 36,030.71

139793103 CAPITAL BANK CORP COMMON STOCK NPV 25 Sep 2012 MERGER NON CASH USD/DTC25 Sep 2012

8,130.000 1.000000 NHHZ Local 2.411993 0.00 0.00 0.00 19,609.51
Base 2.411993 0.00 0.00 0.00 19,609.51

139793103 CAPITAL BANK CORP COMMON STOCK NPV 25 Sep 2012 MERGER NON CASH USD/DTC25 Sep 2012

4,100.000 1.000000 NHIH Local 2.378400 0.00 0.00 0.00 9,751.44
Base 2.378400 0.00 0.00 0.00 9,751.44

139793103 Total

12,230.000 Local 0.00 0.00 0.00 29,360.95
Base 0.00 0.00 0.00 29,360.95

139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

555.000 1.000000 NHIH Local 18.002793 0.00 8.33 0.23 9,982.99
Base 18.002793 0.00 8.33 0.23 9,982.99

148887102 CATAMARAN CORP COMMON STOCK NPV 11 Jul 2012 NAME CHANGE NON CASH USD/DTC

7,266.600 1.000000 NHIB Local 78.605507 0.00 0.00 0.00 571,194.78
Base 78.605507 0.00 0.00 0.00 571,194.78

11 Jul 2012 NAME CHANGE NON CASH USD/DTCCANCEL

-7,266.600 1.000000 NHIB Local 78.605507 0.00 0.00 0.00 -571,194.78
Base 78.605507 0.00 0.00 0.00 -571,194.78

148887102 CATAMARAN CORP COMMON STOCK NPV 11 Jul 2012 NAME CHANGE NON CASH USD/DTC

26,024.952 1.000000 NHIM Local 75.231369 0.00 0.00 0.00 1,957,892.78
Base 75.231369 0.00 0.00 0.00 1,957,892.78

11 Jul 2012 NAME CHANGE NON CASH USD/DTCCANCEL

-26,024.952 1.000000 NHIM Local 75.231369 0.00 0.00 0.00 -1,957,892.78
Base 75.231369 0.00 0.00 0.00 -1,957,892.78

148887102 CATAMARAN CORP COMMON STOCK NPV 16 Jul 2012 SALE OF FRACTIONAL S USD/DTC

0.600 1.000000 NHIB Local 94.716666 0.00 0.00 0.00 56.83
Base 94.716666 0.00 0.00 0.00 56.83

Prepared by State StreetPage 933



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

16 Jul 2012 SALE OF FRACTIONAL S USD/DTCCANCEL

-0.600 1.000000 NHIB Local 94.716666 0.00 0.00 0.00 -56.83
Base 94.716666 0.00 0.00 0.00 -56.83

148887102 CATAMARAN CORP COMMON STOCK NPV 16 Jul 2012 SALE OF FRACTIONAL S USD/DTC16 Jul 2012

0.952 1.000000 NHIM Local 94.716386 0.00 0.00 0.00 90.17
Base 94.716386 0.00 0.00 0.00 90.17

148887102 CATAMARAN CORP COMMON STOCK NPV 16 Jul 2012 SALE OF FRACTIONAL S USD/DTC17 Jul 2012

0.600 1.000000 NHIB Local 94.716666 0.00 0.00 0.00 56.83
Base 94.716666 0.00 0.00 0.00 56.83

148887102 Total

1.552 Local 0.00 0.00 0.00 147.00
Base 0.00 0.00 0.00 147.00

14888B103 CATALYST HEALTH SOLUTIONS IN COMMON STOCK USD.0103 Jul 2012 MERGER USD/DTC

11,000.000 1.000000 NHIB Local 79.926798 0.00 0.00 0.00 879,194.78
Base 79.926798 0.00 0.00 0.00 879,194.78

03 Jul 2012 MERGER USD/DTCCANCEL

-11,000.000 1.000000 NHIB Local 79.926798 0.00 0.00 0.00 -879,194.78
Base 79.926798 0.00 0.00 0.00 -879,194.78

14888B103 CATALYST HEALTH SOLUTIONS IN COMMON STOCK USD.0103 Jul 2012 MERGER USD/DTC03 Jul 2012

12,920.000 1.000000 NHIM Local 89.621682 0.00 0.00 0.00 1,157,912.14
Base 89.621682 0.00 0.00 0.00 1,157,912.14

14888B103 CATALYST HEALTH SOLUTIONS IN COMMON STOCK USD.0102 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0106 Jul 2012

2,522.000 1.000000 NHIB Local 95.281300 0.00 25.22 5.39 240,268.83
Base 95.281300 0.00 25.22 5.39 240,268.83

03 Jul 2012 MERGER USD/DTC03 Jul 2012

8,478.000 1.000000 NHIB Local 79.926797 0.00 0.00 0.00 677,619.39
Base 79.926797 0.00 0.00 0.00 677,619.39
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14888B103 Total

23,920.000 Local 0.00 25.22 5.39 2,075,800.36
Base 0.00 25.22 5.39 2,075,800.36

14964U108 CAVIUM INC COMMON STOCK USD. 09 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0412 Jul 2012

36,300.000 1.000000 NHDZ Local 24.791700 0.00 1,452.00 20.16 898,466.55
Base 24.791700 0.00 1,452.00 20.16 898,466.55

15670R107 CEPHEID INC COMMON STOCK NPV 10 Jul 2012 LIQUIDNETINC USD/DTC 0.0213 Jul 2012

490.000 1.000000 NHDU Local 42.123900 0.00 9.65 0.47 20,630.59
Base 42.123900 0.00 9.65 0.47 20,630.59

10 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0113 Jul 2012

3,390.000 1.000000 NHDU Local 42.716100 0.00 16.95 3.25 144,787.38
Base 42.716100 0.00 16.95 3.25 144,787.38

11 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0116 Jul 2012

2,615.000 1.000000 NHDU Local 41.875800 0.00 13.08 2.46 109,489.68
Base 41.875800 0.00 13.08 2.46 109,489.68

15670R107 Total

6,495.000 Local 0.00 39.68 6.18 274,907.65
Base 0.00 39.68 6.18 274,907.65

156782104 CERNER CORP COMMON STOCK USD.0106 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0411 Jul 2012

26,000.000 1.000000 NHDZ Local 81.935500 0.00 1,040.00 47.72 2,129,235.28
Base 81.935500 0.00 1,040.00 47.72 2,129,235.28

17 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0420 Jul 2012

21,400.000 1.000000 NHDZ Local 77.924300 0.00 856.00 37.35 1,666,686.67
Base 77.924300 0.00 856.00 37.35 1,666,686.67

156782104 Total

47,400.000 Local 0.00 1,896.00 85.07 3,795,921.95
Base 0.00 1,896.00 85.07 3,795,921.95

159864107 CHARLES RIVER LABORATORIES COMMON STOCK USD.0110 Jul 2012 SIDOTI + COMPANY LLC USD/DTC 0.0413 Jul 2012
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1,883.000 1.000000 NHEX Local 32.390600 0.00 75.32 1.37 60,914.81
Base 32.390600 0.00 75.32 1.37 60,914.81

165167107 CHESAPEAKE ENERGY CORP COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

7,100.000 1.000000 NHDM Local 18.861300 0.00 106.50 3.00 133,805.73
Base 18.861300 0.00 106.50 3.00 133,805.73

16934Q109 CHIMERA INVESTMENT CORP REIT USD.01 30 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0402 Aug 2012

26,688.000 1.000000 NHEZ Local 2.225100 0.00 1,067.52 1.33 58,314.62
Base 2.225100 0.00 1,067.52 1.33 58,314.62

31 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0303 Aug 2012

22,240.000 1.000000 NHEZ Local 2.181100 0.00 667.20 1.09 47,839.37
Base 2.181100 0.00 667.20 1.09 47,839.37

31 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0203 Aug 2012

111,200.000 1.000000 NHEZ Local 2.154700 0.00 2,224.00 5.37 237,373.27
Base 2.154700 0.00 2,224.00 5.37 237,373.27

01 Aug 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0306 Aug 2012

165,385.000 1.000000 NHEZ Local 2.158700 0.00 4,961.55 8.00 352,047.05
Base 2.158700 0.00 4,961.55 8.00 352,047.05

02 Aug 2012 BOE SECURITIES INC/BROADCORT CAP CO USD/DTC 0.0307 Aug 2012

96,051.000 1.000000 NHEZ Local 2.156700 0.00 2,881.53 4.64 204,267.02
Base 2.156700 0.00 2,881.53 4.64 204,267.02

03 Aug 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0308 Aug 2012

75,789.000 1.000000 NHEZ Local 2.170500 0.00 2,273.67 3.69 162,222.66
Base 2.170500 0.00 2,273.67 3.69 162,222.66

06 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0209 Aug 2012

170,912.000 1.000000 NHEZ Local 2.154700 0.00 3,418.24 8.25 364,837.60
Base 2.154700 0.00 3,418.24 8.25 364,837.60

16934Q109 Total

668,265.000 Local 0.00 17,493.71 32.37 1,426,901.59
Base 0.00 17,493.71 32.37 1,426,901.59
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169656105 CHIPOTLE MEXICAN GRILL INC COMMON STOCK USD.0124 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0227 Jul 2012

300.000 1.000000 NHEY Local 300.288000 0.00 6.00 2.02 90,078.38
Base 300.288000 0.00 6.00 2.02 90,078.38

169656105 CHIPOTLE MEXICAN GRILL INC COMMON STOCK USD.0118 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0121 Sep 2012

895.000 1.000000 NHIB Local 340.858000 0.00 8.95 6.84 305,052.12
Base 340.858000 0.00 8.95 6.84 305,052.12

169656105 Total

1,195.000 Local 0.00 14.95 8.86 395,130.50
Base 0.00 14.95 8.86 395,130.50

170032809 CHIQUITA BRANDS INTL COMMON STOCK USD.0106 Jul 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0211 Jul 2012

63,000.000 1.000000 NHDY Local 5.532100 0.00 1,260.00 7.81 347,254.49
Base 5.532100 0.00 1,260.00 7.81 347,254.49

172755100 CIRRUS LOGIC INC COMMON STOCK USD. 31 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0403 Aug 2012

2,880.000 1.000000 NHHO Local 36.155300 0.00 115.20 2.34 104,009.72
Base 36.155300 0.00 115.20 2.34 104,009.72

17 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0422 Aug 2012

1,040.000 1.000000 NHHO Local 39.863200 0.00 41.60 0.93 41,415.20
Base 39.863200 0.00 41.60 0.93 41,415.20

172755100 Total

3,920.000 Local 0.00 156.80 3.27 145,424.92
Base 0.00 156.80 3.27 145,424.92

17308W359 CITIGRP CW12 NESTLE INDIA L WTS EXP 17JAN12 07 Aug 2012 1 CITIGROUPGLOBAL MARKETS INC. USD/EUR10 Aug 2012

25,000.000 1.000000 NHHP Local 80.170200 0.00 0.00 0.00 2,004,255.00
Base 80.170200 0.00 0.00 0.00 2,004,255.00

10 Aug 2012 CITIGROUPGLOBAL MARKETS INC. USD/EUR14 Aug 2012

26,200.000 1.000000 NHHP Local 79.705800 0.00 0.00 0.00 2,088,291.96
Base 79.705800 0.00 0.00 0.00 2,088,291.96
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17308W359 Total

51,200.000 Local 0.00 0.00 0.00 4,092,546.96
Base 0.00 0.00 0.00 4,092,546.96

179895107 CLARCOR INC COMMON STOCK USD1. 09 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0312 Jul 2012

1,220.000 1.000000 NHHO Local 48.057200 0.00 36.60 1.32 58,591.86
Base 48.057200 0.00 36.60 1.32 58,591.86

22 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0427 Aug 2012

850.000 1.000000 NHHO Local 48.974400 0.00 29.75 0.94 41,597.55
Base 48.974400 0.00 29.75 0.94 41,597.55

23 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0428 Aug 2012

1,050.000 1.000000 NHHO Local 48.235400 0.00 36.75 1.14 50,609.28
Base 48.235400 0.00 36.75 1.14 50,609.28

24 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0429 Aug 2012

2,320.000 1.000000 NHHO Local 48.272100 0.00 81.20 2.51 111,907.56
Base 48.272100 0.00 81.20 2.51 111,907.56

27 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0430 Aug 2012

3,070.000 1.000000 NHHO Local 48.484600 0.00 107.45 3.34 148,736.93
Base 48.484600 0.00 107.45 3.34 148,736.93

28 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0431 Aug 2012

3,590.000 1.000000 NHHO Local 48.174600 0.00 125.65 3.88 172,817.28
Base 48.174600 0.00 125.65 3.88 172,817.28

179895107 Total

12,100.000 Local 0.00 417.40 13.13 584,260.46
Base 0.00 417.40 13.13 584,260.46

184496107 CLEAN HARBORS INC COMMON STOCK USD.0106 Jul 2012 RBC CAPITAL MARKETS USD/DTC 0.0411 Jul 2012

12,634.000 1.000000 NHDZ Local 57.114500 0.00 505.36 16.17 721,063.06
Base 57.114500 0.00 505.36 16.17 721,063.06

09 Jul 2012 RBC CAPITAL MARKETS USD/DTC 0.0412 Jul 2012
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4,804.000 1.000000 NHDZ Local 56.890300 0.00 192.16 6.13 273,102.71
Base 56.890300 0.00 192.16 6.13 273,102.71

10 Jul 2012 RBC CAPITAL MARKETS USD/DTC 0.0413 Jul 2012

371.000 1.000000 NHDZ Local 57.405100 0.00 14.84 0.48 21,281.97
Base 57.405100 0.00 14.84 0.48 21,281.97

10 Jul 2012 LIQUIDNETINC USD/DTC 0.0213 Jul 2012

3,882.000 1.000000 NHDZ Local 56.730000 0.00 77.64 4.94 220,143.28
Base 56.730000 0.00 77.64 4.94 220,143.28

11 Jul 2012 LIQUIDNETINC USD/DTC 0.0216 Jul 2012

4,378.000 1.000000 NHDZ Local 55.583000 0.00 87.56 5.46 243,249.35
Base 55.583000 0.00 87.56 5.46 243,249.35

12 Jul 2012 LIQUIDNETINC USD/DTC 0.0217 Jul 2012

8,029.000 1.000000 NHDZ Local 55.744500 0.00 160.58 10.03 447,401.98
Base 55.744500 0.00 160.58 10.03 447,401.98

13 Jul 2012 LIQUIDNETINC USD/DTC 0.0218 Jul 2012

1,602.000 1.000000 NHDZ Local 56.738200 0.00 32.04 2.04 90,860.52
Base 56.738200 0.00 32.04 2.04 90,860.52

184496107 Total

35,700.000 Local 0.00 1,070.18 45.25 2,017,102.87
Base 0.00 1,070.18 45.25 2,017,102.87

18683K101 CLIFFS NATURAL RESOURCES INC COMMON STOCK USD. 06 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0409 Aug 2012

5,639.000 1.000000 NHEZ Local 42.899900 0.00 225.56 5.42 241,681.56
Base 42.899900 0.00 225.56 5.42 241,681.56

191216100 COCA COLA CO/THE COMMON STOCK USD.2526 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

30,200.000 1.000000 NHDM Local 37.954800 0.00 453.00 25.68 1,145,756.28
Base 37.954800 0.00 453.00 25.68 1,145,756.28

19122T109 COCA COLA ENTERPRISES COMMON STOCK USD1. 26 Jul 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0531 Jul 2012

29,597.000 1.000000 NHIB Local 29.074200 0.00 1,479.85 19.28 859,009.97
Base 29.074200 0.00 1,479.85 19.28 859,009.97
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192446102 COGNIZANT TECH SOLUTIONS A COMMON STOCK USD.0102 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0206 Jul 2012

3,400.000 1.000000 NHEY Local 59.304800 0.00 68.00 4.52 201,563.80
Base 59.304800 0.00 68.00 4.52 201,563.80

193294105 KENNETH COLE PRODUCTIONS A COMMON STOCK USD.0126 Sep 2012 MERGER USD/DTC26 Sep 2012

1,300.000 1.000000 NHIH Local 15.250000 0.00 0.00 0.00 19,825.00
Base 15.250000 0.00 0.00 0.00 19,825.00

193294105 KENNETH COLE PRODUCTIONS A COMMON STOCK USD.0126 Sep 2012 MERGER USD/DTC26 Sep 2012

2,750.000 1.000000 NHHZ Local 15.250000 0.00 0.00 0.00 41,937.50
Base 15.250000 0.00 0.00 0.00 41,937.50

193294105 Total

4,050.000 Local 0.00 0.00 0.00 61,762.50
Base 0.00 0.00 0.00 61,762.50

194162103 COLGATE PALMOLIVE CO COMMON STOCK USD1. 16 Jul 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.0319 Jul 2012

10,818.000 1.000000 NHEZ Local 104.682400 0.00 324.54 25.37 1,132,104.29
Base 104.682400 0.00 324.54 25.37 1,132,104.29

194162103 COLGATE PALMOLIVE CO COMMON STOCK USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,318.000 1.000000 NHDM Local 107.340100 0.00 19.77 3.17 141,451.31
Base 107.340100 0.00 19.77 3.17 141,451.31

194162103 Total

12,136.000 Local 0.00 344.31 28.54 1,273,555.60
Base 0.00 344.31 28.54 1,273,555.60

195872106 COLONIAL PROPERTIES TRUST REIT USD.01 14 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0419 Sep 2012

8,240.000 1.000000 NHHO Local 22.347300 0.00 288.40 4.13 183,849.22
Base 22.347300 0.00 288.40 4.13 183,849.22

17 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0420 Sep 2012

6,350.000 1.000000 NHHO Local 22.144400 0.00 222.25 3.15 140,391.54
Base 22.144400 0.00 222.25 3.15 140,391.54

18 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0421 Sep 2012
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5,290.000 1.000000 NHHO Local 21.912900 0.00 185.15 2.60 115,731.49
Base 21.912900 0.00 185.15 2.60 115,731.49

19 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0224 Sep 2012

5,740.000 1.000000 NHHO Local 21.821600 0.00 114.80 2.81 125,138.37
Base 21.821600 0.00 114.80 2.81 125,138.37

20 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0225 Sep 2012

9,800.000 1.000000 NHHO Local 21.124400 0.00 196.00 4.64 206,818.48
Base 21.124400 0.00 196.00 4.64 206,818.48

195872106 Total

35,420.000 Local 0.00 1,006.60 17.33 771,929.10
Base 0.00 1,006.60 17.33 771,929.10

197236102 COLUMBIA BANKING SYSTEM INC COMMON STOCK NPV 23 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0326 Jul 2012

1,038.000 1.000000 NHEX Local 17.998200 0.00 31.14 0.42 18,650.57
Base 17.998200 0.00 31.14 0.42 18,650.57

24 Jul 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0427 Jul 2012

3,391.000 1.000000 NHEX Local 17.754700 0.00 135.64 1.35 60,069.20
Base 17.754700 0.00 135.64 1.35 60,069.20

197236102 Total

4,429.000 Local 0.00 166.78 1.77 78,719.77
Base 0.00 166.78 1.77 78,719.77

204409601 CEMIG SA  SPONS ADR ADR 12 Sep 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0317 Sep 2012

104,930.000 1.000000 NHHP Local 12.423400 0.00 3,147.90 29.21 1,300,410.25
Base 12.423400 0.00 3,147.90 29.21 1,300,410.25

13 Sep 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0318 Sep 2012

184,938.000 1.000000 NHHP Local 12.771800 0.00 5,548.14 52.91 2,356,390.10
Base 12.771800 0.00 5,548.14 52.91 2,356,390.10

204409601 Total

289,868.000 Local 0.00 8,696.04 82.12 3,656,800.35
Base 0.00 8,696.04 82.12 3,656,800.35
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205363104 COMPUTER SCIENCES CORP COMMON STOCK USD1. 02 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0106 Jul 2012

1,100.000 1.000000 NHDF Local 24.790400 0.00 7.70 0.62 27,261.12
Base 24.790400 0.00 7.70 0.62 27,261.12

03 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0109 Jul 2012

3,000.000 1.000000 NHDF Local 24.888200 0.00 22.50 1.68 74,640.42
Base 24.888200 0.00 22.50 1.68 74,640.42

05 Jul 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0110 Jul 2012

2,000.000 1.000000 NHDF Local 24.964500 0.00 14.00 1.12 49,913.88
Base 24.964500 0.00 14.00 1.12 49,913.88

06 Jul 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0111 Jul 2012

800.000 1.000000 NHDF Local 24.802500 0.00 5.60 0.45 19,835.95
Base 24.802500 0.00 5.60 0.45 19,835.95

09 Jul 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0112 Jul 2012

2,100.000 1.000000 NHDF Local 23.846700 0.00 14.70 1.13 50,062.24
Base 23.846700 0.00 14.70 1.13 50,062.24

10 Jul 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0113 Jul 2012

200.000 1.000000 NHDF Local 24.164200 0.00 1.40 0.11 4,831.33
Base 24.164200 0.00 1.40 0.11 4,831.33

12 Jul 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0117 Jul 2012

1,600.000 1.000000 NHDF Local 23.026300 0.00 11.20 0.83 36,830.05
Base 23.026300 0.00 11.20 0.83 36,830.05

07 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0112 Sep 2012

900.000 1.000000 NHDF Local 33.111300 0.00 4.50 0.67 29,795.00
Base 33.111300 0.00 4.50 0.67 29,795.00

10 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0113 Sep 2012

4,900.000 1.000000 NHDF Local 33.356100 0.00 36.75 3.67 163,404.47
Base 33.356100 0.00 36.75 3.67 163,404.47

11 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0114 Sep 2012

300.000 1.000000 NHDF Local 33.067600 0.00 1.50 0.22 9,918.56
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Base 33.067600 0.00 1.50 0.22 9,918.56

12 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0117 Sep 2012

2,000.000 1.000000 NHDF Local 33.045700 0.00 15.00 1.49 66,074.91
Base 33.045700 0.00 15.00 1.49 66,074.91

13 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0118 Sep 2012

3,200.000 1.000000 NHDF Local 33.468800 0.00 16.00 2.40 107,081.76
Base 33.468800 0.00 16.00 2.40 107,081.76

14 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0119 Sep 2012

400.000 1.000000 NHDF Local 34.142100 0.00 2.00 0.31 13,654.53
Base 34.142100 0.00 2.00 0.31 13,654.53

205363104 Total

22,500.000 Local 0.00 152.85 14.70 653,304.22
Base 0.00 152.85 14.70 653,304.22

206708109 CONCUR TECHNOLOGIES INC COMMON STOCK USD. 07 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0310 Aug 2012

18,910.000 1.000000 NHDZ Local 67.834600 0.00 567.30 28.74 1,282,156.25
Base 67.834600 0.00 567.30 28.74 1,282,156.25

08 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0313 Aug 2012

5,190.000 1.000000 NHDZ Local 67.315700 0.00 155.70 7.83 349,204.95
Base 67.315700 0.00 155.70 7.83 349,204.95

206708109 Total

24,100.000 Local 0.00 723.00 36.57 1,631,361.20
Base 0.00 723.00 36.57 1,631,361.20

20825C104 CONOCOPHILLIPS COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,300.000 1.000000 NHDM Local 57.075400 0.00 19.50 1.67 74,176.85
Base 57.075400 0.00 19.50 1.67 74,176.85

209034107 CONSOLIDATED COMMUNICATIONS COMMON STOCK USD.0124 Jul 2012 SALE OF FRACTIONAL S USD/DTC24 Jul 2012

0.341 1.000000 NHIH Local 14.486803 0.00 0.00 0.00 4.94
Base 14.486803 0.00 0.00 0.00 4.94
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209034107 CONSOLIDATED COMMUNICATIONS COMMON STOCK USD.0131 Jul 2012 SALE OF FRACTIONAL S USD/DTC31 Jul 2012

0.505 1.000000 NHHZ Local 14.415841 0.00 0.00 0.00 7.28
Base 14.415841 0.00 0.00 0.00 7.28

209034107 CONSOLIDATED COMMUNICATIONS COMMON STOCK USD.0128 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,200.000 1.000000 NHIH Local 17.260000 0.00 18.00 0.47 20,693.53
Base 17.260000 0.00 18.00 0.47 20,693.53

209034107 Total

1,200.846 Local 0.00 18.00 0.47 20,705.75
Base 0.00 18.00 0.47 20,705.75

21075N204 CONTANGO OIL + GAS COMMON STOCK USD.0415 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0320 Aug 2012

1,500.000 1.000000 NHDX Local 57.237000 0.00 45.00 1.93 85,808.57
Base 57.237000 0.00 45.00 1.93 85,808.57

16 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0321 Aug 2012

4,000.000 1.000000 NHDX Local 56.094800 0.00 120.00 5.03 224,254.17
Base 56.094800 0.00 120.00 5.03 224,254.17

17 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0322 Aug 2012

8,000.000 1.000000 NHDX Local 56.214400 0.00 240.00 10.08 449,465.12
Base 56.214400 0.00 240.00 10.08 449,465.12

21075N204 Total

13,500.000 Local 0.00 405.00 17.04 759,527.86
Base 0.00 405.00 17.04 759,527.86

221485105 COST PLUS INC/CALIFORNIA COMMON STOCK USD.0102 Jul 2012 MERGER USD/DTC

3,150.000 1.000000 NHIH Local 22.000000 0.00 0.00 0.00 69,300.00
Base 22.000000 0.00 0.00 0.00 69,300.00

02 Jul 2012 MERGER USD/DTCCANCEL

-3,150.000 1.000000 NHIH Local 22.000000 0.00 0.00 0.00 -69,300.00
Base 22.000000 0.00 0.00 0.00 -69,300.00

28 Jun 2012 TENDER OFFER USD/DTC02 Jul 2012
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3,150.000 1.000000 NHIH Local 22.000000 0.00 0.00 0.00 69,300.00
Base 22.000000 0.00 0.00 0.00 69,300.00

221485105 Total

3,150.000 Local 0.00 0.00 0.00 69,300.00
Base 0.00 0.00 0.00 69,300.00

222862104 COVENTRY HEALTH CARE INC COMMON STOCK USD.0107 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0112 Sep 2012

3,000.000 1.000000 NHDF Local 41.640800 0.00 15.00 2.80 124,904.60
Base 41.640800 0.00 15.00 2.80 124,904.60

17 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0120 Sep 2012

1,800.000 1.000000 NHDF Local 41.670100 0.00 9.00 1.68 74,995.50
Base 41.670100 0.00 9.00 1.68 74,995.50

18 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0121 Sep 2012

1,600.000 1.000000 NHDF Local 41.769900 0.00 11.20 1.50 66,819.14
Base 41.769900 0.00 11.20 1.50 66,819.14

19 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0124 Sep 2012

1,500.000 1.000000 NHDF Local 41.706500 0.00 10.50 1.41 62,547.84
Base 41.706500 0.00 10.50 1.41 62,547.84

20 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0125 Sep 2012

800.000 1.000000 NHDF Local 41.687300 0.00 5.60 0.75 33,343.49
Base 41.687300 0.00 5.60 0.75 33,343.49

21 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0126 Sep 2012

1,800.000 1.000000 NHDF Local 41.697500 0.00 12.60 1.69 75,041.21
Base 41.697500 0.00 12.60 1.69 75,041.21

24 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0127 Sep 2012

3,600.000 1.000000 NHDF Local 41.826800 0.00 25.20 3.38 150,547.90
Base 41.826800 0.00 25.20 3.38 150,547.90

25 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0128 Sep 2012

1,900.000 1.000000 NHDF Local 42.094400 0.00 13.30 1.80 79,964.26
Base 42.094400 0.00 13.30 1.80 79,964.26
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27 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.01OPEN

1,500.000 1.000000 NHDF Local 41.706200 0.00 10.50 1.41 62,547.39
Base 41.706200 0.00 10.50 1.41 62,547.39

28 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.01OPEN

3,400.000 1.000000 NHDF Local 41.709800 0.00 23.80 3.18 141,786.34
Base 41.709800 0.00 23.80 3.18 141,786.34

222862104 Total

20,900.000 Local 0.00 136.70 19.60 872,497.67
Base 0.00 136.70 19.60 872,497.67

225310101 CREDIT ACCEPTANCE CORP COMMON STOCK USD.0129 Jun 2012 TENDER OFFER USD/DTC09 Jul 2012

14.000 1.000000 NHIH Local 84.450000 0.00 0.00 0.00 1,182.30
Base 84.450000 0.00 0.00 0.00 1,182.30

225439207 CREDO PETROLEUM CORP COMMON STOCK USD.1 28 Sep 2012 MERGER USD/DTC28 Sep 2012

1,500.000 1.000000 NHIH Local 14.500000 0.00 0.00 0.00 21,750.00
Base 14.500000 0.00 0.00 0.00 21,750.00

225439207 CREDO PETROLEUM CORP COMMON STOCK USD.1 28 Sep 2012 MERGER USD/DTC28 Sep 2012

1,400.000 1.000000 NHHZ Local 14.500000 0.00 0.00 0.00 20,300.00
Base 14.500000 0.00 0.00 0.00 20,300.00

225439207 Total

2,900.000 Local 0.00 0.00 0.00 42,050.00
Base 0.00 0.00 0.00 42,050.00

231021106 CUMMINS INC COMMON STOCK USD2.526 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

900.000 1.000000 NHDM Local 92.968900 0.00 13.50 1.88 83,656.63
Base 92.968900 0.00 13.50 1.88 83,656.63

232572107 CYMER INC COMMON STOCK USD. 11 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0416 Jul 2012

855.000 1.000000 NHEX Local 59.665700 0.00 34.20 1.15 50,978.82
Base 59.665700 0.00 34.20 1.15 50,978.82

23335C101 DTS INC COMMON STOCK USD. 02 Aug 2012 SALE OF FRACTIONAL S USD/DTC02 Aug 2012
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0.778 1.000000 NHIH Local 19.588688 0.00 0.00 0.00 15.24
Base 19.588688 0.00 0.00 0.00 15.24

23399F925 DLJ MERCHANT BANKING PART III 19 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH19 Jul 2012

12,602.990 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 12,602.99
Base 1.000000 0.00 0.00 0.00 12,602.99

02 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH

11,929.350 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 11,929.35
Base 1.000000 0.00 0.00 0.00 11,929.35

02 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-11,929.350 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -11,929.35
Base 1.000000 0.00 0.00 0.00 -11,929.35

01 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH01 Aug 2012

11,929.350 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 11,929.35
Base 1.000000 0.00 0.00 0.00 11,929.35

23399F925 Total

24,532.340 Local 0.00 0.00 0.00 24,532.34
Base 0.00 0.00 0.00 24,532.34

235825205 DANA HOLDING CORP COMMON STOCK USD.0102 Jul 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0306 Jul 2012

28,030.000 1.000000 NHHO Local 12.347200 0.00 840.90 7.76 345,243.36
Base 12.347200 0.00 840.90 7.76 345,243.36

03 Jul 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0309 Jul 2012

1,450.000 1.000000 NHHO Local 12.603600 0.00 43.50 0.41 18,231.31
Base 12.603600 0.00 43.50 0.41 18,231.31

03 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0209 Jul 2012

8,670.000 1.000000 NHHO Local 12.775900 0.00 173.40 2.49 110,591.16
Base 12.775900 0.00 173.40 2.49 110,591.16

05 Jul 2012 INSTINET USD/DTC 0.0110 Jul 2012

20.000 1.000000 NHHO Local 13.050000 0.00 0.20 0.01 260.79
Base 13.050000 0.00 0.20 0.01 260.79
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235825205 DANA HOLDING CORP COMMON STOCK USD.0105 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

1,300.000 1.000000 NHHZ Local 13.683100 0.00 19.50 0.40 17,768.13
Base 13.683100 0.00 19.50 0.40 17,768.13

235825205 Total

39,470.000 Local 0.00 1,077.50 11.07 492,094.75
Base 0.00 1,077.50 11.07 492,094.75

237266101 DARLING INTERNATIONAL INC COMMON STOCK USD.0125 Jul 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0230 Jul 2012

3,650.000 1.000000 NHDX Local 16.209200 0.00 73.00 1.33 59,089.25
Base 16.209200 0.00 73.00 1.33 59,089.25

26 Jul 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0231 Jul 2012

4,500.000 1.000000 NHDX Local 16.271500 0.00 90.00 1.65 73,130.10
Base 16.271500 0.00 90.00 1.65 73,130.10

27 Jul 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0201 Aug 2012

10,500.000 1.000000 NHDX Local 16.525400 0.00 210.00 3.89 173,302.81
Base 16.525400 0.00 210.00 3.89 173,302.81

237266101 Total

18,650.000 Local 0.00 373.00 6.87 305,522.16
Base 0.00 373.00 6.87 305,522.16

243537107 DECKERS OUTDOOR CORP COMMON STOCK USD.0125 Jul 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0430 Jul 2012

6,104.000 1.000000 NHIB Local 41.031300 0.00 244.16 5.61 250,205.29
Base 41.031300 0.00 244.16 5.61 250,205.29

19 Sep 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0324 Sep 2012

7,762.000 1.000000 NHIB Local 40.466900 0.00 232.86 7.04 313,864.18
Base 40.466900 0.00 232.86 7.04 313,864.18

26 Sep 2012 CABRERA CAPITAL MARKETS USD/DTC 0.03OPEN

7,208.000 1.000000 NHIB Local 36.684600 0.00 216.24 5.93 264,200.43
Base 36.684600 0.00 216.24 5.93 264,200.43
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243537107 Total

21,074.000 Local 0.00 693.26 18.58 828,269.90
Base 0.00 693.26 18.58 828,269.90

25179M103 DEVON ENERGY CORPORATION COMMON STOCK USD.1 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,900.000 1.000000 NHDM Local 58.966800 0.00 28.50 2.51 112,005.91
Base 58.966800 0.00 28.50 2.51 112,005.91

25271C102 DIAMOND OFFSHORE DRILLING COMMON STOCK USD.0123 Jul 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0326 Jul 2012

5,652.000 1.000000 NHEZ Local 64.794900 0.00 169.56 8.21 366,043.00
Base 64.794900 0.00 169.56 8.21 366,043.00

25 Jul 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0330 Jul 2012

6,889.000 1.000000 NHEZ Local 64.157300 0.00 206.67 9.91 441,763.06
Base 64.157300 0.00 206.67 9.91 441,763.06

30 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0302 Aug 2012

4,348.000 1.000000 NHEZ Local 66.270900 0.00 130.44 6.46 288,008.97
Base 66.270900 0.00 130.44 6.46 288,008.97

31 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0303 Aug 2012

2,174.000 1.000000 NHEZ Local 65.500500 0.00 65.22 3.19 142,329.68
Base 65.500500 0.00 65.22 3.19 142,329.68

01 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0306 Aug 2012

5,242.000 1.000000 NHEZ Local 65.852600 0.00 157.26 7.74 345,034.33
Base 65.852600 0.00 157.26 7.74 345,034.33

25271C102 Total

24,305.000 Local 0.00 729.15 35.51 1,583,179.04
Base 0.00 729.15 35.51 1,583,179.04

253393102 DICK S SPORTING GOODS INC COMMON STOCK USD.0118 Sep 2012 ABEL NOSER CORPORATION USD/DTC 0.0221 Sep 2012

4,309.000 1.000000 NHIB Local 52.280600 0.00 86.18 5.05 225,185.88
Base 52.280600 0.00 86.18 5.05 225,185.88

25386U104 DIGITAL DOMAIN MEDIA GROUP I COMMON STOCK USD.0111 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTC14 Sep 2012
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1,300.000 1.000000 NHIH Local 0.089000 0.00 0.00 0.01 115.69
Base 0.089000 0.00 0.00 0.01 115.69

25470M109 DISH NETWORK CORP A COMMON STOCK USD.0107 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0112 Sep 2012

1,000.000 1.000000 NHDF Local 32.462600 0.00 7.00 0.73 32,454.87
Base 32.462600 0.00 7.00 0.73 32,454.87

10 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0113 Sep 2012

2,700.000 1.000000 NHDF Local 32.322100 0.00 18.90 1.96 87,248.81
Base 32.322100 0.00 18.90 1.96 87,248.81

11 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0114 Sep 2012

3,900.000 1.000000 NHDF Local 33.143700 0.00 27.30 2.90 129,230.23
Base 33.143700 0.00 27.30 2.90 129,230.23

12 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0117 Sep 2012

7,200.000 1.000000 NHDF Local 32.678000 0.00 54.00 5.28 235,222.32
Base 32.678000 0.00 54.00 5.28 235,222.32

13 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0118 Sep 2012

3,800.000 1.000000 NHDF Local 32.903500 0.00 26.60 2.81 125,003.89
Base 32.903500 0.00 26.60 2.81 125,003.89

14 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0119 Sep 2012

4,500.000 1.000000 NHDF Local 33.156500 0.00 31.50 3.35 149,169.40
Base 33.156500 0.00 31.50 3.35 149,169.40

18 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0121 Sep 2012

2,600.000 1.000000 NHDF Local 32.200900 0.00 18.20 1.88 83,702.26
Base 32.200900 0.00 18.20 1.88 83,702.26

19 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0124 Sep 2012

3,300.000 1.000000 NHDF Local 31.361900 0.00 23.10 2.32 103,468.85
Base 31.361900 0.00 23.10 2.32 103,468.85

20 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0125 Sep 2012

800.000 1.000000 NHDF Local 31.181600 0.00 5.60 0.56 24,939.12
Base 31.181600 0.00 5.60 0.56 24,939.12
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21 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0126 Sep 2012

6,900.000 1.000000 NHDF Local 31.721200 0.00 48.30 4.91 218,823.07
Base 31.721200 0.00 48.30 4.91 218,823.07

24 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0127 Sep 2012

1,500.000 1.000000 NHDF Local 31.625400 0.00 10.50 1.07 47,426.53
Base 31.625400 0.00 10.50 1.07 47,426.53

25 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0128 Sep 2012

2,500.000 1.000000 NHDF Local 31.511600 0.00 17.50 1.77 78,759.73
Base 31.511600 0.00 17.50 1.77 78,759.73

26 Sep 2012 UBS SECURITIES LLC USD/DTC 0.01OPEN

1,700.000 1.000000 NHDF Local 30.493300 0.00 11.90 1.17 51,825.54
Base 30.493300 0.00 11.90 1.17 51,825.54

27 Sep 2012 UBS SECURITIES LLC USD/DTC 0.01OPEN

2,000.000 1.000000 NHDF Local 30.868200 0.00 14.00 1.39 61,721.01
Base 30.868200 0.00 14.00 1.39 61,721.01

25470M109 Total

44,400.000 Local 0.00 314.40 32.10 1,428,995.63
Base 0.00 314.40 32.10 1,428,995.63

25490A101 DIRECTV CLASS A COMMON STOCK USD.0128 Aug 2012 MANDATORYEXCHANGE NON CASH USD/DTC28 Aug 2012

35,069.000 1.000000 NHDM Local 32.402518 0.00 0.00 0.00 1,136,323.92
Base 32.402518 0.00 0.00 0.00 1,136,323.92

25490A309 DIRECTV COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,800.000 1.000000 NHDM Local 52.238600 0.00 27.00 2.11 94,000.37
Base 52.238600 0.00 27.00 2.11 94,000.37

26441C105 DUKE ENERGY CORP COMMON STOCK USD. 03 Jul 2012 REVERSE SPLIT NON CASH USD/DTC03 Jul 2012

69,796.000 1.000000 NHDM Local 15.303984 0.00 0.00 0.00 1,068,156.88
Base 15.303984 0.00 0.00 0.00 1,068,156.88

26441C105 DUKE ENERGY CORP COMMON STOCK USD. 03 Jul 2012 REVERSE SPLIT NON CASH USD/DTC03 Jul 2012
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56,820.000 1.000000 NHHY Local 15.538185 0.00 0.00 0.00 882,879.71
Base 15.538185 0.00 0.00 0.00 882,879.71

26441C105 Total

126,616.000 Local 0.00 0.00 0.00 1,951,036.59
Base 0.00 0.00 0.00 1,951,036.59

26441C204 DUKE ENERGY CORP COMMON STOCK USD. 16 Jul 2012 SALE OF FRACTIONAL S USD/DTC16 Jul 2012

1.132 1.000000 NHDM Local 65.927561 0.00 0.00 0.00 74.63
Base 65.927561 0.00 0.00 0.00 74.63

26441C204 DUKE ENERGY CORP COMMON STOCK USD. 16 Jul 2012 SALE OF FRACTIONAL S USD/DTC16 Jul 2012

0.242 1.000000 NHHY Local 65.909090 0.00 0.00 0.00 15.95
Base 65.909090 0.00 0.00 0.00 15.95

26441C204 Total

1.374 Local 0.00 0.00 0.00 90.58
Base 0.00 0.00 0.00 90.58

268648102 EMC CORP/MASS COMMON STOCK USD.0118 Sep 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0221 Sep 2012

8,850.000 1.000000 NHEY Local 27.745500 0.00 177.00 5.51 245,365.17
Base 27.745500 0.00 177.00 5.51 245,365.17

26883D108 EPL OIL + GAS INC COMMON STOCK 18 Sep 2012 IVY SECURITIES, INC. USD/DTC 0.0321 Sep 2012

13,950.000 1.000000 NHDX Local 20.930700 0.00 418.50 6.55 291,558.22
Base 20.930700 0.00 418.50 6.55 291,558.22

17 Sep 2012 IVY SECURITIES, INC. USD/DTC 0.0320 Sep 2012

10,200.000 1.000000 NHDX Local 20.909800 0.00 306.00 4.78 212,969.18
Base 20.909800 0.00 306.00 4.78 212,969.18

19 Sep 2012 IVY SECURITIES, INC. USD/DTC 0.0324 Sep 2012

11,100.000 1.000000 NHDX Local 20.991400 0.00 333.00 5.22 232,666.32
Base 20.991400 0.00 333.00 5.22 232,666.32

26883D108 Total

35,250.000 Local 0.00 1,057.50 16.55 737,193.72
Base 0.00 1,057.50 16.55 737,193.72
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26969P108 EAGLE MATERIALS INC COMMON STOCK USD.0109 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0312 Jul 2012

2,610.000 1.000000 NHHO Local 37.919400 0.00 78.30 2.22 98,889.11
Base 37.919400 0.00 78.30 2.22 98,889.11

277432100 EASTMAN CHEMICAL CO COMMON STOCK USD.0116 Jul 2012 SALE OF FRACTIONAL S USD/DTC16 Jul 2012

0.200 1.000000 NHIM Local 48.300000 0.00 0.00 0.00 9.66
Base 48.300000 0.00 0.00 0.00 9.66

277858106 EASYLINK SERVICES INTL CL A COMMON STOCK USD.0103 Jul 2012 MERGER USD/DTC03 Jul 2012

6,000.000 1.000000 NHIH Local 7.250000 0.00 0.00 0.00 43,500.00
Base 7.250000 0.00 0.00 0.00 43,500.00

278715206 EBIX INC COMMON STOCK USD.1 14 Sep 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0219 Sep 2012

15,400.000 1.000000 NHDX Local 24.761400 0.00 308.00 8.55 381,009.01
Base 24.761400 0.00 308.00 8.55 381,009.01

17 Sep 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0220 Sep 2012

5,450.000 1.000000 NHDX Local 24.413900 0.00 109.00 2.99 132,943.77
Base 24.413900 0.00 109.00 2.99 132,943.77

278715206 Total

20,850.000 Local 0.00 417.00 11.54 513,952.78
Base 0.00 417.00 11.54 513,952.78

278865100 ECOLAB INC COMMON STOCK USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,500.000 1.000000 NHDM Local 64.446300 0.00 22.50 2.17 96,644.78
Base 64.446300 0.00 22.50 2.17 96,644.78

279158109 ECOPETROL SA SPONSORED ADR ADR 12 Sep 2012 SANTANDERINVESTMENT SECURITIES INC USD/DTC 0.0317 Sep 2012

7,153.000 1.000000 NHHP Local 57.862400 0.00 214.59 9.28 413,665.88
Base 57.862400 0.00 214.59 9.28 413,665.88

13 Sep 2012 1 SANTANDERINVESTMENT SECURITIES INC USD/DTC 0.0319 Sep 2012

63,656.000 1.000000 NHHP Local 57.956900 0.00 1,909.68 82.65 3,687,312.10
Base 57.956900 0.00 1,909.68 82.65 3,687,312.10

14 Sep 2012 SANTANDERINVESTMENT SECURITIES INC USD/DTC 0.0319 Sep 2012
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24,659.000 1.000000 NHHP Local 59.221800 0.00 739.77 32.72 1,459,577.88
Base 59.221800 0.00 739.77 32.72 1,459,577.88

17 Sep 2012 CITATION GROUP USD/DTC 0.0320 Sep 2012

8,550.000 1.000000 NHHP Local 58.753400 0.00 256.50 11.25 502,073.82
Base 58.753400 0.00 256.50 11.25 502,073.82

279158109 Total

104,018.000 Local 0.00 3,120.54 135.90 6,062,629.68
Base 0.00 3,120.54 135.90 6,062,629.68

27943Q105 EDELMAN FINANCIAL GROUP INC COMMON STOCK USD.0119 Sep 2012 MERGER USD/DTC

11,914.000 1.000000 NHHZ Local 8.850000 0.00 0.00 0.00 105,438.90
Base 8.850000 0.00 0.00 0.00 105,438.90

19 Sep 2012 MERGER USD/DTCCANCEL

-11,914.000 1.000000 NHHZ Local 8.850000 0.00 0.00 0.00 -105,438.90
Base 8.850000 0.00 0.00 0.00 -105,438.90

27943Q105 EDELMAN FINANCIAL GROUP INC COMMON STOCK USD.0119 Sep 2012 MERGER USD/DTC

3,350.000 1.000000 NHIH Local 8.850000 0.00 0.00 0.00 29,647.50
Base 8.850000 0.00 0.00 0.00 29,647.50

19 Sep 2012 MERGER USD/DTCCANCEL

-3,350.000 1.000000 NHIH Local 8.850000 0.00 0.00 0.00 -29,647.50
Base 8.850000 0.00 0.00 0.00 -29,647.50

27943Q105 EDELMAN FINANCIAL GROUP INC COMMON STOCK USD.0119 Sep 2012 MERGER USD/DTC20 Sep 2012

11,914.000 1.000000 NHHZ Local 8.850000 0.00 0.00 0.00 105,438.90
Base 8.850000 0.00 0.00 0.00 105,438.90

27943Q105 EDELMAN FINANCIAL GROUP INC COMMON STOCK USD.0119 Sep 2012 MERGER USD/DTC20 Sep 2012

3,350.000 1.000000 NHIH Local 8.850000 0.00 0.00 0.00 29,647.50
Base 8.850000 0.00 0.00 0.00 29,647.50

27943Q105 Total

15,264.000 Local 0.00 0.00 0.00 135,086.40
Base 0.00 0.00 0.00 135,086.40
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28140H104 EDUCATION REALTY TRUST INC REIT USD.01 18 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0223 Jul 2012

57,162.000 1.000000 NHDY Local 11.687100 0.00 1,143.24 14.97 666,899.80
Base 11.687100 0.00 1,143.24 14.97 666,899.80

19 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0224 Jul 2012

14,561.000 1.000000 NHDY Local 11.657200 0.00 291.22 3.81 169,445.46
Base 11.657200 0.00 291.22 3.81 169,445.46

31 Jul 2012 RBC CAPITAL MARKETS USD/DTC 0.0203 Aug 2012

457.000 1.000000 NHDY Local 11.663400 0.00 9.14 0.12 5,320.91
Base 11.663400 0.00 9.14 0.12 5,320.91

28140H104 Total

72,180.000 Local 0.00 1,443.60 18.90 841,666.17
Base 0.00 1,443.60 18.90 841,666.17

28176E108 EDWARDS LIFESCIENCES CORP COMMON STOCK USD1. 02 Jul 2012 ABEL NOSER CORPORATION USD/DTC 0.0206 Jul 2012

4,313.000 1.000000 NHIB Local 103.482700 0.00 86.26 10.00 446,224.63
Base 103.482700 0.00 86.26 10.00 446,224.63

28660G106 ELIZABETH ARDEN INC COMMON STOCK USD.0109 Aug 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0414 Aug 2012

770.000 1.000000 NHHO Local 45.373800 0.00 30.80 0.79 34,906.24
Base 45.373800 0.00 30.80 0.79 34,906.24

29084Q100 EMCOR GROUP INC COMMON STOCK USD.0109 Jul 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0312 Jul 2012

600.000 1.000000 NHDX Local 28.162400 0.00 18.00 0.38 16,879.06
Base 28.162400 0.00 18.00 0.38 16,879.06

26 Jul 2012 KNIGHT EQUITY MARKETS L.P. USD/DTC 0.0231 Jul 2012

550.000 1.000000 NHDX Local 27.643200 0.00 11.00 0.35 15,192.41
Base 27.643200 0.00 11.00 0.35 15,192.41

27 Jul 2012 KNIGHT DIRECT LLC USD/DTC 0.0101 Aug 2012

6,950.000 1.000000 NHDX Local 25.965800 0.00 48.65 4.05 180,409.61
Base 25.965800 0.00 48.65 4.05 180,409.61
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29084Q100 Total

8,100.000 Local 0.00 77.65 4.78 212,481.08
Base 0.00 77.65 4.78 212,481.08

29101U100 EMERALD OIL INC COMMON STOCK USD. 31 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

7,750.000 1.000000 NHIH Local 1.247800 0.00 0.00 0.22 9,670.23
Base 1.247800 0.00 0.00 0.22 9,670.23

292475209 EMULEX CORP COMMON STOCK USD.1 23 Jul 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0226 Jul 2012

11,965.000 1.000000 NHEX Local 6.150800 0.00 239.30 1.65 73,353.37
Base 6.150800 0.00 239.30 1.65 73,353.37

24 Jul 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0227 Jul 2012

11,980.000 1.000000 NHEX Local 6.152500 0.00 239.60 1.66 73,465.69
Base 6.152500 0.00 239.60 1.66 73,465.69

24 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0227 Jul 2012

25,765.000 1.000000 NHEX Local 6.141700 0.00 515.30 3.55 157,722.05
Base 6.141700 0.00 515.30 3.55 157,722.05

292475209 Total

49,710.000 Local 0.00 994.20 6.86 304,541.11
Base 0.00 994.20 6.86 304,541.11

292554102 ENCORE CAPITAL GROUP INC COMMON STOCK USD.0125 Jul 2012 WEEDEN + CO. USD/DTC 0.0130 Jul 2012

200.000 1.000000 NHDX Local 28.067500 0.00 2.00 0.13 5,611.37
Base 28.067500 0.00 2.00 0.13 5,611.37

27 Jul 2012 WEEDEN + CO. USD/DTC 0.0201 Aug 2012

2,150.000 1.000000 NHDX Local 28.232600 0.00 43.00 1.36 60,655.73
Base 28.232600 0.00 43.00 1.36 60,655.73

31 Jul 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0303 Aug 2012

300.000 1.000000 NHDX Local 28.154300 0.00 9.00 0.19 8,437.10
Base 28.154300 0.00 9.00 0.19 8,437.10

01 Aug 2012 INSTINET USD/DTC 0.0206 Aug 2012
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150.000 1.000000 NHDX Local 28.145900 0.00 3.00 0.10 4,218.79
Base 28.145900 0.00 3.00 0.10 4,218.79

02 Aug 2012 WEEDEN + CO. USD/DTC 0.0207 Aug 2012

700.000 1.000000 NHDX Local 29.090000 0.00 14.00 0.46 20,348.54
Base 29.090000 0.00 14.00 0.46 20,348.54

02 Aug 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0207 Aug 2012

6,000.000 1.000000 NHDX Local 29.082700 0.00 120.00 3.91 174,372.29
Base 29.082700 0.00 120.00 3.91 174,372.29

03 Aug 2012 WEEDEN + CO. USD/DTC 0.0208 Aug 2012

5,150.000 1.000000 NHDX Local 29.904400 0.00 103.00 3.45 153,901.21
Base 29.904400 0.00 103.00 3.45 153,901.21

07 Aug 2012 WEEDEN + CO. USD/DTC 0.0110 Aug 2012

50.000 1.000000 NHDX Local 30.157800 0.00 0.50 0.04 1,507.35
Base 30.157800 0.00 0.50 0.04 1,507.35

292554102 Total

14,700.000 Local 0.00 294.50 9.64 429,052.38
Base 0.00 294.50 9.64 429,052.38

29255V201 ENCORE BANCSHARES INC COMMON STOCK USD1. 03 Jul 2012 MERGER USD/DTC03 Jul 2012

4,820.000 1.000000 NHHZ Local 20.620000 0.00 0.00 0.00 99,388.40
Base 20.620000 0.00 0.00 0.00 99,388.40

29255V201 ENCORE BANCSHARES INC COMMON STOCK USD1. 03 Jul 2012 MERGER USD/DTC03 Jul 2012

1,400.000 1.000000 NHIH Local 20.620000 0.00 0.00 0.00 28,868.00
Base 20.620000 0.00 0.00 0.00 28,868.00

29255V201 Total

6,220.000 Local 0.00 0.00 0.00 128,256.40
Base 0.00 0.00 0.00 128,256.40

292562105 ENCORE WIRE CORP COMMON STOCK USD.0105 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

1,300.000 1.000000 NHHZ Local 29.049700 0.00 19.50 0.85 37,744.26
Base 29.049700 0.00 19.50 0.85 37,744.26
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29275Y102 ENERSYS COMMON STOCK USD.0126 Jul 2012 WEEDEN + CO. USD/DTC 0.0131 Jul 2012

850.000 1.000000 NHDX Local 33.611600 0.00 8.50 0.64 28,560.72
Base 33.611600 0.00 8.50 0.64 28,560.72

27 Jul 2012 LIQUIDNETINC USD/DTC 0.0101 Aug 2012

3,100.000 1.000000 NHDX Local 34.404600 0.00 31.00 2.39 106,620.87
Base 34.404600 0.00 31.00 2.39 106,620.87

30 Jul 2012 KNIGHT EQUITY MARKETS L.P. USD/DTC 0.0202 Aug 2012

500.000 1.000000 NHDX Local 34.433300 0.00 10.00 0.39 17,206.26
Base 34.433300 0.00 10.00 0.39 17,206.26

31 Jul 2012 KNIGHT EQUITY MARKETS L.P. USD/DTC 0.0203 Aug 2012

2,250.000 1.000000 NHDX Local 34.971400 0.00 45.00 1.77 78,638.88
Base 34.971400 0.00 45.00 1.77 78,638.88

03 Aug 2012 WEEDEN + CO. USD/DTC 0.0108 Aug 2012

350.000 1.000000 NHDX Local 34.820200 0.00 3.50 0.28 12,183.29
Base 34.820200 0.00 3.50 0.28 12,183.29

29275Y102 Total

7,050.000 Local 0.00 98.00 5.47 243,210.02
Base 0.00 98.00 5.47 243,210.02

29285W104 ENGILITY HOLDINGS INC COMMON STOCK USD.0124 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

858.000 1.000000 NHDM Local 14.816300 0.00 12.87 0.29 12,699.23
Base 14.816300 0.00 12.87 0.29 12,699.23

08 Aug 2012 SALE OF FRACTIONAL S USD/DTC

0.168 1.000000 NHDM Local 15.535714 0.00 0.00 0.00 2.61
Base 15.535714 0.00 0.00 0.00 2.61

08 Aug 2012 SALE OF FRACTIONAL S USD/DTCCANCEL

-0.168 1.000000 NHDM Local 15.535714 0.00 0.00 0.00 -2.61
Base 15.535714 0.00 0.00 0.00 -2.61

18 Jul 2012 SALE OF FRACTIONAL S USD/DTC18 Jul 2012

0.168 1.000000 NHDM Local 15.535714 0.00 0.00 0.00 2.61
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Base 15.535714 0.00 0.00 0.00 2.61

29285W104 Total

858.168 Local 0.00 12.87 0.29 12,701.84
Base 0.00 12.87 0.29 12,701.84

29380T105 ENTERTAINMENT PROPERTIES TR REIT USD.01 17 Jul 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0420 Jul 2012

1,700.000 1.000000 NHHO Local 43.967200 0.00 68.00 1.68 74,674.56
Base 43.967200 0.00 68.00 1.68 74,674.56

18 Jul 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0423 Jul 2012

3,680.000 1.000000 NHHO Local 43.757600 0.00 147.20 3.61 160,877.16
Base 43.757600 0.00 147.20 3.61 160,877.16

29380T105 Total

5,380.000 Local 0.00 215.20 5.29 235,551.72
Base 0.00 215.20 5.29 235,551.72

29481V108 ERESEARCH TECHNOLOGY INC COMMON STOCK USD.0105 Jul 2012 MERGER USD/DTC

8,050.000 1.000000 NHIH Local 5.142732 0.00 0.00 0.00 41,399.00
Base 5.142732 0.00 0.00 0.00 41,399.00

05 Jul 2012 MERGER USD/DTCCANCEL

-8,050.000 1.000000 NHIH Local 5.142732 0.00 0.00 0.00 -41,399.00
Base 5.142732 0.00 0.00 0.00 -41,399.00

05 Jul 2012 MERGER USD/DTC05 Jul 2012

8,050.000 1.000000 NHIH Local 8.000000 0.00 0.00 0.00 64,400.00
Base 8.000000 0.00 0.00 0.00 64,400.00

29481V108 Total

8,050.000 Local 0.00 0.00 0.00 64,400.00
Base 0.00 0.00 0.00 64,400.00

297425100 ESTERLINE TECHNOLOGIES CORP COMMON STOCK USD.2 24 Sep 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0427 Sep 2012

1,150.000 1.000000 NHHO Local 57.842200 0.00 40.25 1.50 66,476.78
Base 57.842200 0.00 40.25 1.50 66,476.78
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25 Sep 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0428 Sep 2012

1,440.000 1.000000 NHHO Local 56.440800 0.00 50.40 1.83 81,222.52
Base 56.440800 0.00 50.40 1.83 81,222.52

297425100 Total

2,590.000 Local 0.00 90.65 3.33 147,699.30
Base 0.00 90.65 3.33 147,699.30

30219E103 EXPRESS INC COMMON STOCK 13 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0216 Aug 2012

7,110.000 1.000000 NHHO Local 16.017300 0.00 142.20 2.56 113,738.24
Base 16.017300 0.00 142.20 2.56 113,738.24

14 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0217 Aug 2012

3,430.000 1.000000 NHHO Local 16.012400 0.00 68.60 1.24 54,852.69
Base 16.012400 0.00 68.60 1.24 54,852.69

15 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0220 Aug 2012

8,610.000 1.000000 NHHO Local 15.616000 0.00 172.20 3.02 134,278.54
Base 15.616000 0.00 172.20 3.02 134,278.54

16 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0221 Aug 2012

8,320.000 1.000000 NHHO Local 15.697800 0.00 166.40 2.93 130,436.37
Base 15.697800 0.00 166.40 2.93 130,436.37

30219E103 Total

27,470.000 Local 0.00 549.40 9.75 433,305.84
Base 0.00 549.40 9.75 433,305.84

30219G108 EXPRESS SCRIPTS HOLDING CO COMMON STOCK USD.0110 Sep 2012 BOE SECURITIES INC/BROADCORT CAP CO USD/DTC 0.0213 Sep 2012

13,515.000 1.000000 NHEZ Local 62.003200 0.00 270.30 18.77 837,684.18
Base 62.003200 0.00 270.30 18.77 837,684.18

30225T102 EXTRA SPACE STORAGE INC REIT USD.01 08 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0413 Aug 2012

4,270.000 1.000000 NHHO Local 33.020500 0.00 170.80 3.16 140,823.58
Base 33.020500 0.00 170.80 3.16 140,823.58

09 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0414 Aug 2012
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4,040.000 1.000000 NHHO Local 33.072200 0.00 161.60 3.00 133,447.09
Base 33.072200 0.00 161.60 3.00 133,447.09

10 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0415 Aug 2012

3,460.000 1.000000 NHHO Local 32.987300 0.00 138.40 2.56 113,995.10
Base 32.987300 0.00 138.40 2.56 113,995.10

20 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0323 Aug 2012

5,770.000 1.000000 NHHO Local 33.588200 0.00 173.10 4.35 193,626.46
Base 33.588200 0.00 173.10 4.35 193,626.46

30225T102 Total

17,540.000 Local 0.00 643.90 13.07 581,892.23
Base 0.00 643.90 13.07 581,892.23

30231G102 EXXON MOBIL CORP COMMON STOCK NPV 11 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0216 Jul 2012

6,100.000 1.000000 NHEY Local 84.034400 0.00 122.00 11.49 512,476.35
Base 84.034400 0.00 122.00 11.49 512,476.35

30239F106 FBL FINANCIAL GROUP INC CL A COMMON STOCK NPV 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

600.000 1.000000 NHIH Local 33.478300 0.00 9.00 0.45 20,077.53
Base 33.478300 0.00 9.00 0.45 20,077.53

302520101 FNB CORP COMMON STOCK USD.0106 Sep 2012 SEI FINANCIAL SER CO USD/DTC 0.0411 Sep 2012

5,330.000 1.000000 NHHO Local 11.334700 0.00 186.55 1.36 60,226.04
Base 11.334700 0.00 186.55 1.36 60,226.04

07 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0312 Sep 2012

4,780.000 1.000000 NHHO Local 11.351500 0.00 119.50 1.22 54,139.45
Base 11.351500 0.00 119.50 1.22 54,139.45

10 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0313 Sep 2012

4,890.000 1.000000 NHHO Local 11.331700 0.00 122.25 1.25 55,288.51
Base 11.331700 0.00 122.25 1.25 55,288.51

302520101 Total

15,000.000 Local 0.00 428.30 3.83 169,654.00
Base 0.00 428.30 3.83 169,654.00
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303726103 FAIRCHILD SEMICONDUCTOR INTE COMMON STOCK USD.0111 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0416 Jul 2012

11,080.000 1.000000 NHHO Local 13.365900 0.00 443.20 3.32 147,647.65
Base 13.365900 0.00 443.20 3.32 147,647.65

311642102 FARO TECHNOLOGIES INC COMMON STOCK USD. 02 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0407 Aug 2012

2,970.000 1.000000 NHHO Local 32.948400 0.00 118.80 2.20 97,735.75
Base 32.948400 0.00 118.80 2.20 97,735.75

03 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0408 Aug 2012

1,990.000 1.000000 NHHO Local 33.959100 0.00 79.60 1.52 67,497.49
Base 33.959100 0.00 79.60 1.52 67,497.49

06 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0409 Aug 2012

3,820.000 1.000000 NHHO Local 34.276100 0.00 152.80 2.94 130,778.96
Base 34.276100 0.00 152.80 2.94 130,778.96

311642102 Total

8,780.000 Local 0.00 351.20 6.66 296,012.20
Base 0.00 351.20 6.66 296,012.20

31428X106 FEDEX CORP COMMON STOCK USD.1 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

900.000 1.000000 NHDM Local 84.300500 0.00 13.50 1.70 75,855.25
Base 84.300500 0.00 13.50 1.70 75,855.25

316394105 FIDELITY SOUTHERN CORP COMMON STOCK NPV 24 Aug 2012 SALE OF FRACTIONAL S USD/DTC24 Aug 2012

0.138 1.000000 NHHZ Local 31.231884 0.00 0.00 0.00 4.31
Base 31.231884 0.00 0.00 0.00 4.31

316500107 FIDUS INVESTMENT CORP COMMON STOCK 27 Jul 2012 SALE OF FRACTIONAL S USD/DTC27 Jul 2012

0.422 1.000000 NHHZ Local 11.729857 0.00 0.00 0.00 4.95
Base 11.729857 0.00 0.00 0.00 4.95

316500107 FIDUS INVESTMENT CORP COMMON STOCK 27 Jul 2012 SALE OF FRACTIONAL S USD/DTC27 Jul 2012

0.012 1.000000 NHIH Local 11.666666 0.00 0.00 0.00 0.14
Base 11.666666 0.00 0.00 0.00 0.14
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316500107 Total

0.434 Local 0.00 0.00 0.00 5.09
Base 0.00 0.00 0.00 5.09

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0116 Jul 2012 SALE OF FRACTIONAL S USD/DTC16 Jul 2012

0.950 1.000000 NHHZ Local 7.957894 0.00 0.00 0.00 7.56
Base 7.957894 0.00 0.00 0.00 7.56

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0116 Jul 2012 SALE OF FRACTIONAL S USD/DTC16 Jul 2012

0.941 1.000000 NHIH Local 7.959617 0.00 0.00 0.00 7.49
Base 7.959617 0.00 0.00 0.00 7.49

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0114 Aug 2012 SALE OF FRACTIONAL S USD/DTC14 Aug 2012

0.733 1.000000 NHHZ Local 8.076398 0.00 0.00 0.00 5.92
Base 8.076398 0.00 0.00 0.00 5.92

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0114 Aug 2012 SALE OF FRACTIONAL S USD/DTC14 Aug 2012

0.960 1.000000 NHIH Local 8.072916 0.00 0.00 0.00 7.75
Base 8.072916 0.00 0.00 0.00 7.75

14 Sep 2012 SALE OF FRACTIONAL S USD/DTC14 Sep 2012

0.690 1.000000 NHIH Local 8.536231 0.00 0.00 0.00 5.89
Base 8.536231 0.00 0.00 0.00 5.89

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0114 Sep 2012 SALE OF FRACTIONAL S USD/DTC14 Sep 2012

0.727 1.000000 NHHZ Local 8.541953 0.00 0.00 0.00 6.21
Base 8.541953 0.00 0.00 0.00 6.21

31678A103 Total

5.001 Local 0.00 0.00 0.00 40.82
Base 0.00 0.00 0.00 40.82

31787A507 FINISAR CORPORATION COMMON STOCK USD. 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

1,500.000 1.000000 NHHZ Local 13.766000 0.00 22.50 0.47 20,626.03
Base 13.766000 0.00 22.50 0.47 20,626.03

31847R102 FIRST AMERICAN FINANCIAL COMMON STOCK USD. 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012
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900.000 1.000000 NHHZ Local 19.452200 0.00 13.50 0.40 17,493.08
Base 19.452200 0.00 13.50 0.40 17,493.08

320867104 FIRST MIDWEST BANCORP INC/IL COMMON STOCK USD.0112 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0217 Jul 2012

4,300.000 1.000000 NHHO Local 10.726900 0.00 86.00 1.04 46,038.63
Base 10.726900 0.00 86.00 1.04 46,038.63

13 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0218 Jul 2012

9,620.000 1.000000 NHHO Local 10.871800 0.00 192.40 2.35 104,391.97
Base 10.871800 0.00 192.40 2.35 104,391.97

17 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0220 Jul 2012

10,800.000 1.000000 NHHO Local 11.151000 0.00 216.00 2.70 120,212.10
Base 11.151000 0.00 216.00 2.70 120,212.10

06 Aug 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0409 Aug 2012

1,620.000 1.000000 NHHO Local 11.667100 0.00 64.80 0.43 18,835.47
Base 11.667100 0.00 64.80 0.43 18,835.47

07 Aug 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0410 Aug 2012

1,650.000 1.000000 NHHO Local 11.698600 0.00 66.00 0.44 19,236.25
Base 11.698600 0.00 66.00 0.44 19,236.25

21 Sep 2012 INSTINET USD/DTC 0.0226 Sep 2012

530.000 1.000000 NHHO Local 13.030100 0.00 10.60 0.16 6,895.19
Base 13.030100 0.00 10.60 0.16 6,895.19

21 Sep 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0226 Sep 2012

3,780.000 1.000000 NHHO Local 13.000100 0.00 75.60 1.11 49,063.67
Base 13.000100 0.00 75.60 1.11 49,063.67

24 Sep 2012 INSTINET USD/DTC 0.0227 Sep 2012

1,480.000 1.000000 NHHO Local 12.923200 0.00 29.60 0.43 19,096.31
Base 12.923200 0.00 29.60 0.43 19,096.31

24 Sep 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0227 Sep 2012

1,690.000 1.000000 NHHO Local 12.887500 0.00 33.80 0.49 21,745.59
Base 12.887500 0.00 33.80 0.49 21,745.59
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25 Sep 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0228 Sep 2012

1,060.000 1.000000 NHHO Local 13.000000 0.00 21.20 0.31 13,758.49
Base 13.000000 0.00 21.20 0.31 13,758.49

25 Sep 2012 INSTINET USD/DTC 0.0228 Sep 2012

1,530.000 1.000000 NHHO Local 12.887500 0.00 30.60 0.45 19,686.83
Base 12.887500 0.00 30.60 0.45 19,686.83

26 Sep 2012 INSTINET USD/DTC 0.02OPEN

2,000.000 1.000000 NHHO Local 12.617300 0.00 40.00 0.57 25,194.03
Base 12.617300 0.00 40.00 0.57 25,194.03

27 Sep 2012 INSTINET USD/DTC 0.02OPEN

2,100.000 1.000000 NHHO Local 12.693400 0.00 42.00 0.60 26,613.54
Base 12.693400 0.00 42.00 0.60 26,613.54

28 Sep 2012 INSTINET USD/DTC 0.02OPEN

694.000 1.000000 NHHO Local 12.568300 0.00 13.88 0.20 8,708.32
Base 12.568300 0.00 13.88 0.20 8,708.32

28 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.04OPEN

1,926.000 1.000000 NHHO Local 12.626800 0.00 67.41 0.55 24,251.26
Base 12.626800 0.00 67.41 0.55 24,251.26

320867104 Total

44,780.000 Local 0.00 989.89 11.83 523,727.65
Base 0.00 989.89 11.83 523,727.65

34354P105 FLOWSERVE CORP COMMON STOCK USD1. 03 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0209 Jul 2012

2,150.000 1.000000 NHEY Local 117.026800 0.00 43.00 5.64 251,558.98
Base 117.026800 0.00 43.00 5.64 251,558.98

349882100 FOSSIL INC COMMON STOCK USD.0107 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Aug 2012

3,351.000 1.000000 NHIB Local 92.510800 0.00 33.51 6.95 309,963.23
Base 92.510800 0.00 33.51 6.95 309,963.23

35671D857 FREEPORT MCMORAN COPPER COMMON STOCK USD.1 06 Aug 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0409 Aug 2012
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31,805.000 1.000000 NHEZ Local 34.513600 0.00 1,272.20 24.59 1,096,408.26
Base 34.513600 0.00 1,272.20 24.59 1,096,408.26

07 Aug 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.0310 Aug 2012

11,697.000 1.000000 NHEZ Local 35.033900 0.00 350.91 9.18 409,431.44
Base 35.033900 0.00 350.91 9.18 409,431.44

35671D857 Total

43,502.000 Local 0.00 1,623.11 33.77 1,505,839.70
Base 0.00 1,623.11 33.77 1,505,839.70

360271100 FULTON FINANCIAL CORP COMMON STOCK USD2.517 Jul 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0220 Jul 2012

14,840.000 1.000000 NHHO Local 10.037300 0.00 296.80 3.34 148,653.39
Base 10.037300 0.00 296.80 3.34 148,653.39

18 Jul 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0223 Jul 2012

910.000 1.000000 NHHO Local 9.743300 0.00 18.20 0.20 8,848.00
Base 9.743300 0.00 18.20 0.20 8,848.00

360271100 Total

15,750.000 Local 0.00 315.00 3.54 157,501.39
Base 0.00 315.00 3.54 157,501.39

361202104 FX ALLIANCE INC COMMON STOCK USD. 20 Aug 2012 MERGER USD/DTC

1,300.000 1.000000 NHIH Local 22.000000 0.00 0.00 0.00 28,600.00
Base 22.000000 0.00 0.00 0.00 28,600.00

20 Aug 2012 MERGER USD/DTCCANCEL

-1,300.000 1.000000 NHIH Local 22.000000 0.00 0.00 0.00 -28,600.00
Base 22.000000 0.00 0.00 0.00 -28,600.00

17 Aug 2012 TENDER OFFER USD/DTC21 Aug 2012

1,300.000 1.000000 NHIH Local 22.000000 0.00 0.00 0.00 28,600.00
Base 22.000000 0.00 0.00 0.00 28,600.00

361202104 Total

1,300.000 Local 0.00 0.00 0.00 28,600.00
Base 0.00 0.00 0.00 28,600.00
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36299S938 GTCR IX 27 Sep 2012 CAPITAL CALL USD/OTH27 Sep 2012

853,953.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 853,953.00
Base 1.000000 0.00 0.00 0.00 853,953.00

364760108 GAP INC/THE COMMON STOCK USD.0505 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0110 Jul 2012

12,400.000 1.000000 NHDF Local 27.985800 0.00 124.00 7.77 346,892.15
Base 27.985800 0.00 124.00 7.77 346,892.15

07 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0112 Sep 2012

27,800.000 1.000000 NHDF Local 36.185000 0.00 208.50 22.54 1,005,711.96
Base 36.185000 0.00 208.50 22.54 1,005,711.96

21 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0126 Sep 2012

54,000.000 1.000000 NHDF Local 36.562700 0.00 540.00 44.23 1,973,801.57
Base 36.562700 0.00 540.00 44.23 1,973,801.57

364760108 GAP INC/THE COMMON STOCK USD.0526 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

2,000.000 1.000000 NHDM Local 35.338500 0.00 30.00 1.59 70,645.41
Base 35.338500 0.00 30.00 1.59 70,645.41

364760108 Total

96,200.000 Local 0.00 902.50 76.13 3,397,051.09
Base 0.00 902.50 76.13 3,397,051.09

365558105 GARDNER DENVER INC COMMON STOCK USD.0116 Jul 2012 RBC CAPITAL MARKETS USD/DTC 0.0419 Jul 2012

82,373.000 1.000000 NHDZ Local 47.546700 0.00 3,294.92 87.74 3,913,181.66
Base 47.546700 0.00 3,294.92 87.74 3,913,181.66

16 Jul 2012 LIQUIDNETINC USD/DTC 0.0219 Jul 2012

16,227.000 1.000000 NHDZ Local 48.030000 0.00 324.54 17.46 779,040.81
Base 48.030000 0.00 324.54 17.46 779,040.81

365558105 Total

98,600.000 Local 0.00 3,619.46 105.20 4,692,222.47
Base 0.00 3,619.46 105.20 4,692,222.47

36866T103 GEN PROBE INC COMMON STOCK USD. 02 Aug 2012 MERGER USD/DTC02 Aug 2012
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32,320.000 1.000000 NHDY Local 82.750000 0.00 0.00 0.00 2,674,480.00
Base 82.750000 0.00 0.00 0.00 2,674,480.00

36866T103 GEN PROBE INC COMMON STOCK USD. 02 Aug 2012 MERGER USD/DTC02 Aug 2012

12,054.000 1.000000 NHIM Local 82.750000 0.00 0.00 0.00 997,468.50
Base 82.750000 0.00 0.00 0.00 997,468.50

36866T103 Total

44,374.000 Local 0.00 0.00 0.00 3,671,948.50
Base 0.00 0.00 0.00 3,671,948.50

369550108 GENERAL DYNAMICS CORP COMMON STOCK USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,300.000 1.000000 NHDM Local 66.981500 0.00 19.50 1.96 87,054.49
Base 66.981500 0.00 19.50 1.96 87,054.49

369604103 GENERAL ELECTRIC CO COMMON STOCK USD.0624 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

5,400.000 1.000000 NHDM Local 19.825100 0.00 81.00 2.40 106,972.14
Base 19.825100 0.00 81.00 2.40 106,972.14

371532102 GENESCO INC COMMON STOCK USD1. 27 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0330 Aug 2012

12,470.000 1.000000 NHDY Local 70.699200 0.00 374.10 19.75 881,225.17
Base 70.699200 0.00 374.10 19.75 881,225.17

28 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0231 Aug 2012

180.000 1.000000 NHDY Local 71.062800 0.00 3.60 0.29 12,787.41
Base 71.062800 0.00 3.60 0.29 12,787.41

371532102 Total

12,650.000 Local 0.00 377.70 20.04 894,012.58
Base 0.00 377.70 20.04 894,012.58

371901109 GENTEX CORP COMMON STOCK USD.0624 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0427 Jul 2012

29,384.000 1.000000 NHDZ Local 16.856900 0.00 1,175.36 11.10 494,136.69
Base 16.856900 0.00 1,175.36 11.10 494,136.69

08 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0313 Aug 2012

150,696.000 1.000000 NHDZ Local 17.184500 0.00 4,520.88 58.01 2,585,056.52
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Base 17.184500 0.00 4,520.88 58.01 2,585,056.52

371901109 Total

180,080.000 Local 0.00 5,696.24 69.11 3,079,193.21
Base 0.00 5,696.24 69.11 3,079,193.21

372476101 GEORESOURCES INC COMMON STOCK USD.0101 Aug 2012 MERGER USD/DTC01 Aug 2012

17,350.000 1.000000 NHHO Local 33.234200 0.00 0.00 0.00 576,613.37
Base 33.234200 0.00 0.00 0.00 576,613.37

372476101 GEORESOURCES INC COMMON STOCK USD.0101 Aug 2012 MERGER USD/DTC01 Aug 2012

3,750.000 1.000000 NHIH Local 33.234200 0.00 0.00 0.00 124,628.25
Base 33.234200 0.00 0.00 0.00 124,628.25

372476101 Total

21,100.000 Local 0.00 0.00 0.00 701,241.62
Base 0.00 0.00 0.00 701,241.62

37250W108 GEOEYE INC COMMON STOCK USD.0131 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

1,000.000 1.000000 NHIH Local 26.837800 0.00 0.00 0.61 26,837.19
Base 26.837800 0.00 0.00 0.61 26,837.19

375558103 GILEAD SCIENCES INC COMMON STOCK USD. 17 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0120 Sep 2012

27,200.000 1.000000 NHDF Local 63.215800 0.00 272.00 38.52 1,719,159.24
Base 63.215800 0.00 272.00 38.52 1,719,159.24

38141G104 GOLDMAN SACHS GROUP INC COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,782.000 1.000000 NHDM Local 113.021900 0.00 26.73 4.52 201,373.78
Base 113.021900 0.00 26.73 4.52 201,373.78

38173M102 GOLUB CAPITAL BDC INC COMMON STOCK USD. 26 Jul 2012 SALE OF FRACTIONAL S USD/DTC26 Jul 2012

0.613 1.000000 NHHZ Local 11.566068 0.00 0.00 0.00 7.09
Base 11.566068 0.00 0.00 0.00 7.09

38173M102 GOLUB CAPITAL BDC INC COMMON STOCK USD. 26 Jul 2012 SALE OF FRACTIONAL S USD/DTC26 Jul 2012

0.212 1.000000 NHIH Local 11.556603 0.00 0.00 0.00 2.45
Base 11.556603 0.00 0.00 0.00 2.45
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38173M102 Total

0.825 Local 0.00 0.00 0.00 9.54
Base 0.00 0.00 0.00 9.54

382388106 GOODRICH CORP COMMON STOCK USD5. 27 Jul 2012 MERGER USD/DTC27 Jul 2012

6,565.000 1.000000 NHDM Local 127.500000 0.00 0.00 0.00 837,037.50
Base 127.500000 0.00 0.00 0.00 837,037.50

382388106 GOODRICH CORP COMMON STOCK USD5. 27 Jul 2012 MERGER USD/DTC27 Jul 2012

31,728.000 1.000000 NHIM Local 127.500000 0.00 0.00 0.00 4,045,320.00
Base 127.500000 0.00 0.00 0.00 4,045,320.00

382388106 Total

38,293.000 Local 0.00 0.00 0.00 4,882,357.50
Base 0.00 0.00 0.00 4,882,357.50

38259P508 GOOGLE INC CL A COMMON STOCK USD. 18 Sep 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0221 Sep 2012

150.000 1.000000 NHEY Local 715.027000 0.00 3.00 2.41 107,248.64
Base 715.027000 0.00 3.00 2.41 107,248.64

388706103 GRASIM INDUSTRIES REG S GDR GDR 05 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0210 Sep 2012

2,654.000 1.000000 NHHJ Local 52.450200 0.00 39.81 0.00 139,163.02
Base 52.450200 0.00 39.81 0.00 139,163.02

394361208 GREEN BANKSHARES INC COMMON STOCK USD2. 21 Sep 2012 MERGER NON CASH USD/DTCOPEN

8,590.000 1.000000 NHHZ Local 1.881200 0.00 0.00 0.00 16,159.51
Base 1.881200 0.00 0.00 0.00 16,159.51

397624107 GREIF INC CL A COMMON STOCK NPV 28 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0331 Aug 2012

5,600.000 1.000000 NHDX Local 40.713400 0.00 168.00 5.11 227,821.93
Base 40.713400 0.00 168.00 5.11 227,821.93

402629208 GULFMARK OFFSHORE INC CL A COMMON STOCK USD.0111 Jul 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0416 Jul 2012

1,940.000 1.000000 NHHO Local 36.064800 0.00 77.60 1.57 69,886.54
Base 36.064800 0.00 77.60 1.57 69,886.54
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402635304 GULFPORT ENERGY CORP COMMON STOCK USD.0108 Aug 2012 JOHNSON RICE + CO USD/DTC 0.0413 Aug 2012

5,808.000 1.000000 NHEX Local 26.283700 0.00 232.32 3.42 152,419.99
Base 26.283700 0.00 232.32 3.42 152,419.99

20 Sep 2012 JOHNSON RICE + CO USD/DTC 0.0425 Sep 2012

5,259.000 1.000000 NHEX Local 29.950700 0.00 210.36 3.53 157,296.84
Base 29.950700 0.00 210.36 3.53 157,296.84

402635304 Total

11,067.000 Local 0.00 442.68 6.95 309,716.83
Base 0.00 442.68 6.95 309,716.83

40425J101 HMS HOLDINGS CORP COMMON STOCK USD.0116 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0221 Aug 2012

7,201.000 1.000000 NHDZ Local 36.362400 0.00 144.02 5.87 261,695.75
Base 36.362400 0.00 144.02 5.87 261,695.75

17 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0222 Aug 2012

9,072.000 1.000000 NHDZ Local 36.228900 0.00 181.44 7.37 328,479.77
Base 36.228900 0.00 181.44 7.37 328,479.77

20 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0223 Aug 2012

17,197.000 1.000000 NHDZ Local 36.423900 0.00 343.94 14.04 626,023.83
Base 36.423900 0.00 343.94 14.04 626,023.83

21 Aug 2012 AQUA SECURITIES LP USD/DTC 0.0224 Aug 2012

827.000 1.000000 NHDZ Local 36.350000 0.00 16.54 0.68 30,044.23
Base 36.350000 0.00 16.54 0.68 30,044.23

21 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0224 Aug 2012

2,069.000 1.000000 NHDZ Local 36.577700 0.00 41.38 1.70 75,636.18
Base 36.577700 0.00 41.38 1.70 75,636.18

21 Aug 2012 LIQUIDNETINC USD/DTC 0.0224 Aug 2012

6,299.000 1.000000 NHDZ Local 36.226700 0.00 125.98 5.12 228,060.88
Base 36.226700 0.00 125.98 5.12 228,060.88

22 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0227 Aug 2012

2,062.000 1.000000 NHDZ Local 35.027300 0.00 41.24 1.62 72,183.43
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Base 35.027300 0.00 41.24 1.62 72,183.43

22 Aug 2012 LIQUIDNETINC USD/DTC 0.0227 Aug 2012

11,321.000 1.000000 NHDZ Local 35.139000 0.00 226.42 8.92 397,573.28
Base 35.139000 0.00 226.42 8.92 397,573.28

23 Aug 2012 LIQUIDNETINC USD/DTC 0.0228 Aug 2012

4,552.000 1.000000 NHDZ Local 35.133400 0.00 91.04 3.59 159,832.61
Base 35.133400 0.00 91.04 3.59 159,832.61

40425J101 Total

60,600.000 Local 0.00 1,212.00 48.91 2,179,529.96
Base 0.00 1,212.00 48.91 2,179,529.96

40537Q209 HALCON RESOURCES CORP COMMON STOCK USD. 10 Aug 2012 SALE OF FRACTIONAL S USD/DTC10 Aug 2012

0.200 1.000000 NHHO Local 7.000000 0.00 0.00 0.00 1.40
Base 7.000000 0.00 0.00 0.00 1.40

409321973 HAMPTON ROADS BANCSHARES RTS EXP 05SEP12 30 Aug 2012 RIGHTS EXERCISED USD/DTC

2,900.000 1.000000 NHIH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

30 Aug 2012 RIGHTS EXERCISED USD/DTCCANCEL

-2,900.000 1.000000 NHIH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

30 Aug 2012 RIGHTS EXERCISED USD/DTC30 Aug 2012

2,900.000 1.000000 NHIH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

409321973 Total

2,900.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

410345102 HANESBRANDS INC COMMON STOCK USD.0111 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0416 Jul 2012

2,416.000 1.000000 NHEX Local 28.744500 0.00 96.64 1.56 69,348.51
Base 28.744500 0.00 96.64 1.56 69,348.51
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41043F208 HANGER INC COMMON STOCK USD.0102 Jul 2012 RBC CAPITAL MARKETS USD/DTC 0.0306 Jul 2012

3,200.000 1.000000 NHDY Local 25.983300 0.00 96.00 1.87 83,048.69
Base 25.983300 0.00 96.00 1.87 83,048.69

05 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0310 Sep 2012

2,450.000 1.000000 NHDY Local 29.000000 0.00 73.50 1.60 70,974.90
Base 29.000000 0.00 73.50 1.60 70,974.90

06 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0311 Sep 2012

400.000 1.000000 NHDY Local 29.004000 0.00 12.00 0.26 11,589.34
Base 29.004000 0.00 12.00 0.26 11,589.34

11 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0314 Sep 2012

400.000 1.000000 NHDY Local 29.000000 0.00 12.00 0.26 11,587.74
Base 29.000000 0.00 12.00 0.26 11,587.74

13 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Sep 2012

400.000 1.000000 NHDY Local 29.002500 0.00 12.00 0.26 11,588.74
Base 29.002500 0.00 12.00 0.26 11,588.74

14 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0319 Sep 2012

5,150.000 1.000000 NHDY Local 29.003700 0.00 154.50 3.35 149,211.21
Base 29.003700 0.00 154.50 3.35 149,211.21

41043F208 Total

12,000.000 Local 0.00 360.00 7.60 338,000.62
Base 0.00 360.00 7.60 338,000.62

410867105 HANOVER INSURANCE GROUP INC/ COMMON STOCK USD.0101 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0406 Aug 2012

8,645.000 1.000000 NHEX Local 34.843600 0.00 345.80 6.75 300,870.37
Base 34.843600 0.00 345.80 6.75 300,870.37

413875105 HARRIS CORP COMMON STOCK USD1. 02 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0306 Jul 2012

2,024.000 1.000000 NHEZ Local 41.529300 0.00 60.72 1.89 83,992.69
Base 41.529300 0.00 60.72 1.89 83,992.69

03 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0309 Jul 2012
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4,550.000 1.000000 NHEZ Local 42.002500 0.00 136.50 4.29 190,970.59
Base 42.002500 0.00 136.50 4.29 190,970.59

30 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0202 Aug 2012

21,681.000 1.000000 NHEZ Local 42.720800 0.00 433.62 20.75 925,775.29
Base 42.720800 0.00 433.62 20.75 925,775.29

413875105 Total

28,255.000 Local 0.00 630.84 26.93 1,200,738.57
Base 0.00 630.84 26.93 1,200,738.57

427096508 HERCULES TECHNOLOGY GROWTH COMMON STOCK USD. 10 Sep 2012 SALE OF FRACTIONAL S USD/DTC10 Sep 2012

0.238 1.000000 NHHZ Local 8.781512 0.00 0.00 0.00 2.09
Base 8.781512 0.00 0.00 0.00 2.09

427096508 HERCULES TECHNOLOGY GROWTH COMMON STOCK USD. 10 Sep 2012 SALE OF FRACTIONAL S USD/DTC10 Sep 2012

0.694 1.000000 NHIH Local 8.775216 0.00 0.00 0.00 6.09
Base 8.775216 0.00 0.00 0.00 6.09

427096508 Total

0.932 Local 0.00 0.00 0.00 8.18
Base 0.00 0.00 0.00 8.18

428291108 HEXCEL CORP COMMON STOCK USD.0118 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0323 Jul 2012

2,981.000 1.000000 NHEX Local 25.487900 0.00 89.43 1.71 75,888.29
Base 25.487900 0.00 89.43 1.71 75,888.29

42983D104 HIGHER ONE HOLDINGS INC COMMON STOCK 24 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0229 Aug 2012

2,400.000 1.000000 NHDY Local 12.151300 0.00 36.00 0.66 29,126.46
Base 12.151300 0.00 36.00 0.66 29,126.46

432589109 HILLSHIRE BRANDS CO COMMON STOCK USD.0124 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

6,099.000 1.000000 NHDM Local 25.629900 0.00 91.49 3.51 156,221.76
Base 25.629900 0.00 91.49 3.51 156,221.76

444903108 HUMAN GENOME SCIENCES INC COMMON STOCK USD.0131 Jul 2012 TENDER OFFER USD/DTC31 Jul 2012

50,137.000 1.000000 NHIM Local 14.250000 0.00 0.00 0.00 714,452.25
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Base 14.250000 0.00 0.00 0.00 714,452.25

446413106 HUNTINGTON INGALLS INDUSTRIE COMMON STOCK USD.0103 Jul 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0109 Jul 2012

100.000 1.000000 NHDF Local 40.491000 0.00 0.70 0.10 4,048.30
Base 40.491000 0.00 0.70 0.10 4,048.30

03 Jul 2012 LIQUIDNETINC USD/DTC 0.0209 Jul 2012

2,000.000 1.000000 NHDF Local 40.079000 0.00 30.00 1.80 80,126.20
Base 40.079000 0.00 30.00 1.80 80,126.20

05 Jul 2012 LIQUIDNETINC USD/DTC 0.0210 Jul 2012

2,100.000 1.000000 NHDF Local 40.694000 0.00 31.50 1.92 85,423.98
Base 40.694000 0.00 31.50 1.92 85,423.98

06 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0111 Jul 2012

100.000 1.000000 NHDF Local 41.236500 0.00 0.75 0.10 4,122.80
Base 41.236500 0.00 0.75 0.10 4,122.80

09 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0112 Jul 2012

200.000 1.000000 NHDF Local 41.035900 0.00 1.50 0.19 8,205.49
Base 41.035900 0.00 1.50 0.19 8,205.49

10 Jul 2012 LIQUIDNETINC USD/DTC 0.0213 Jul 2012

500.000 1.000000 NHDF Local 41.095000 0.00 7.50 0.47 20,539.53
Base 41.095000 0.00 7.50 0.47 20,539.53

11 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0116 Jul 2012

300.000 1.000000 NHDF Local 40.511900 0.00 2.25 0.28 12,151.04
Base 40.511900 0.00 2.25 0.28 12,151.04

13 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0118 Jul 2012

500.000 1.000000 NHDF Local 39.800500 0.00 3.75 0.45 19,896.05
Base 39.800500 0.00 3.75 0.45 19,896.05

16 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0119 Jul 2012

200.000 1.000000 NHDF Local 39.710200 0.00 1.50 0.18 7,940.36
Base 39.710200 0.00 1.50 0.18 7,940.36
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17 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0120 Jul 2012

200.000 1.000000 NHDF Local 39.718500 0.00 1.50 0.18 7,942.02
Base 39.718500 0.00 1.50 0.18 7,942.02

18 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0123 Jul 2012

200.000 1.000000 NHDF Local 39.876900 0.00 1.50 0.18 7,973.70
Base 39.876900 0.00 1.50 0.18 7,973.70

19 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0124 Jul 2012

200.000 1.000000 NHDF Local 39.651300 0.00 1.50 0.18 7,928.58
Base 39.651300 0.00 1.50 0.18 7,928.58

23 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0126 Jul 2012

100.000 1.000000 NHDF Local 38.369600 0.00 0.75 0.09 3,836.12
Base 38.369600 0.00 0.75 0.09 3,836.12

24 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0127 Jul 2012

200.000 1.000000 NHDF Local 38.357200 0.00 1.50 0.18 7,669.76
Base 38.357200 0.00 1.50 0.18 7,669.76

25 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0430 Jul 2012

600.000 1.000000 NHDF Local 38.500000 0.00 24.00 0.52 23,075.48
Base 38.500000 0.00 24.00 0.52 23,075.48

25 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0130 Jul 2012

300.000 1.000000 NHDF Local 38.877600 0.00 2.25 0.27 11,660.76
Base 38.877600 0.00 2.25 0.27 11,660.76

27 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0101 Aug 2012

200.000 1.000000 NHDF Local 39.080500 0.00 1.50 0.18 7,814.42
Base 39.080500 0.00 1.50 0.18 7,814.42

31 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0103 Aug 2012

100.000 1.000000 NHDF Local 38.969000 0.00 0.75 0.09 3,896.06
Base 38.969000 0.00 0.75 0.09 3,896.06

03 Aug 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0108 Aug 2012

200.000 1.000000 NHDF Local 39.196700 0.00 1.40 0.18 7,837.76
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Base 39.196700 0.00 1.40 0.18 7,837.76

06 Aug 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0109 Aug 2012

100.000 1.000000 NHDF Local 39.156100 0.00 0.70 0.09 3,914.82
Base 39.156100 0.00 0.70 0.09 3,914.82

07 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0110 Aug 2012

100.000 1.000000 NHDF Local 38.949200 0.00 0.75 0.09 3,894.08
Base 38.949200 0.00 0.75 0.09 3,894.08

08 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0113 Aug 2012

483.000 1.000000 NHDF Local 40.244300 0.00 3.62 0.44 19,433.94
Base 40.244300 0.00 3.62 0.44 19,433.94

446413106 Total

8,983.000 Local 0.00 121.17 8.16 359,331.25
Base 0.00 121.17 8.16 359,331.25

448055103 HUSKY ENERGY INC COMMON STOCK NPV 05 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0210 Sep 2012

1,600.000 1.000000 NHIL Local 26.394500 0.00 24.00 0.95 42,206.25
Base 26.394500 0.00 24.00 0.95 42,206.25

450828108 IBERIABANK CORP COMMON STOCK USD1. 23 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0326 Jul 2012

499.000 1.000000 NHEX Local 49.026300 0.00 14.97 0.55 24,448.60
Base 49.026300 0.00 14.97 0.55 24,448.60

24 Jul 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0427 Jul 2012

1,883.000 1.000000 NHEX Local 48.220000 0.00 75.32 2.04 90,720.90
Base 48.220000 0.00 75.32 2.04 90,720.90

450828108 Total

2,382.000 Local 0.00 90.29 2.59 115,169.50
Base 0.00 90.29 2.59 115,169.50

45168D104 IDEXX LABORATORIES INC COMMON STOCK USD.1 19 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0424 Jul 2012

22,800.000 1.000000 NHDZ Local 92.202300 0.00 912.00 47.09 2,101,253.35
Base 92.202300 0.00 912.00 47.09 2,101,253.35
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451734107 IHS INC CLASS A COMMON STOCK USD.0102 Jul 2012 ABEL NOSER CORPORATION USD/DTC 0.0206 Jul 2012

2,238.000 1.000000 NHIB Local 107.845500 0.00 44.76 5.41 241,308.06
Base 107.845500 0.00 44.76 5.41 241,308.06

452308109 ILLINOIS TOOL WORKS COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

2,500.000 1.000000 NHDM Local 58.823200 0.00 37.50 3.30 147,017.20
Base 58.823200 0.00 37.50 3.30 147,017.20

45256B101 IMPAX LABORATORIES INC COMMON STOCK USD.0102 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0306 Jul 2012

8,590.000 1.000000 NHHO Local 20.008900 0.00 257.70 3.86 171,614.89
Base 20.008900 0.00 257.70 3.86 171,614.89

03 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0309 Jul 2012

3,650.000 1.000000 NHHO Local 20.319600 0.00 109.50 1.67 74,055.37
Base 20.319600 0.00 109.50 1.67 74,055.37

45256B101 Total

12,240.000 Local 0.00 367.20 5.53 245,670.26
Base 0.00 367.20 5.53 245,670.26

45774N108 INNOPHOS HOLDINGS INC COMMON STOCK USD. 02 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0306 Jul 2012

496.000 1.000000 NHDY Local 56.398100 0.00 14.88 0.63 27,957.95
Base 56.398100 0.00 14.88 0.63 27,957.95

45810N302 INTEGRAMED AMERICA INC COMMON STOCK USD.0121 Sep 2012 MERGER USD/DTC21 Sep 2012

2,100.000 1.000000 NHHZ Local 14.050000 0.00 0.00 0.00 29,505.00
Base 14.050000 0.00 0.00 0.00 29,505.00

45810N302 INTEGRAMED AMERICA INC COMMON STOCK USD.0121 Sep 2012 MERGER USD/DTC21 Sep 2012

1,800.000 1.000000 NHIH Local 14.050000 0.00 0.00 0.00 25,290.00
Base 14.050000 0.00 0.00 0.00 25,290.00

45810N302 Total

3,900.000 Local 0.00 0.00 0.00 54,795.00
Base 0.00 0.00 0.00 54,795.00

458140100 INTEL CORP COMMON STOCK USD. 02 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0106 Jul 2012
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93,800.000 1.000000 NHDF Local 26.586200 0.00 938.00 55.86 2,492,791.70
Base 26.586200 0.00 938.00 55.86 2,492,791.70

458140100 INTEL CORP COMMON STOCK USD. 13 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0218 Sep 2012

11,800.000 1.000000 NHEY Local 23.268200 0.00 236.00 6.16 274,322.60
Base 23.268200 0.00 236.00 6.16 274,322.60

458140100 Total

105,600.000 Local 0.00 1,174.00 62.02 2,767,114.30
Base 0.00 1,174.00 62.02 2,767,114.30

458743101 INTERLINE BRANDS INC COMMON STOCK USD.0107 Sep 2012 MERGER USD/DTC07 Sep 2012

86,600.000 1.000000 NHDY Local 25.500000 0.00 0.00 0.00 2,208,300.00
Base 25.500000 0.00 0.00 0.00 2,208,300.00

458743101 INTERLINE BRANDS INC COMMON STOCK USD.0107 Sep 2012 MERGER USD/DTC07 Sep 2012

16,510.000 1.000000 NHHZ Local 25.500000 0.00 0.00 0.00 421,005.00
Base 25.500000 0.00 0.00 0.00 421,005.00

458743101 INTERLINE BRANDS INC COMMON STOCK USD.0107 Sep 2012 MERGER USD/DTC07 Sep 2012

5,500.000 1.000000 NHIH Local 25.500000 0.00 0.00 0.00 140,250.00
Base 25.500000 0.00 0.00 0.00 140,250.00

458743101 Total

108,610.000 Local 0.00 0.00 0.00 2,769,555.00
Base 0.00 0.00 0.00 2,769,555.00

459200101 INTL BUSINESS MACHINES CORP COMMON STOCK USD.2 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

3,312.000 1.000000 NHDM Local 204.568200 0.00 49.68 15.18 677,465.02
Base 204.568200 0.00 49.68 15.18 677,465.02

460146103 INTERNATIONAL PAPER CO COMMON STOCK USD1. 07 Sep 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0112 Sep 2012

9,800.000 1.000000 NHDF Local 36.196900 0.00 68.60 7.95 354,653.07
Base 36.196900 0.00 68.60 7.95 354,653.07

10 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0113 Sep 2012

8,000.000 1.000000 NHDF Local 35.203100 0.00 40.00 6.31 281,578.49
Base 35.203100 0.00 40.00 6.31 281,578.49
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11 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0114 Sep 2012

3,600.000 1.000000 NHDF Local 34.770000 0.00 25.20 2.81 125,143.99
Base 34.770000 0.00 25.20 2.81 125,143.99

12 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0117 Sep 2012

6,000.000 1.000000 NHDF Local 34.937300 0.00 42.00 4.70 209,577.10
Base 34.937300 0.00 42.00 4.70 209,577.10

13 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0118 Sep 2012

8,500.000 1.000000 NHDF Local 35.719900 0.00 59.50 6.81 303,552.84
Base 35.719900 0.00 59.50 6.81 303,552.84

14 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0119 Sep 2012

4,100.000 1.000000 NHDF Local 36.158900 0.00 28.70 3.33 148,219.46
Base 36.158900 0.00 28.70 3.33 148,219.46

17 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0120 Sep 2012

2,500.000 1.000000 NHDF Local 34.485200 0.00 17.50 1.94 86,193.56
Base 34.485200 0.00 17.50 1.94 86,193.56

18 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0121 Sep 2012

1,200.000 1.000000 NHDF Local 34.181700 0.00 6.00 0.92 41,011.12
Base 34.181700 0.00 6.00 0.92 41,011.12

19 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0124 Sep 2012

1,700.000 1.000000 NHDF Local 34.143900 0.00 11.90 1.31 58,031.42
Base 34.143900 0.00 11.90 1.31 58,031.42

460146103 Total

45,400.000 Local 0.00 299.40 36.08 1,607,961.05
Base 0.00 299.40 36.08 1,607,961.05

461202103 INTUIT INC COMMON STOCK USD.0118 Sep 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0221 Sep 2012

975.000 1.000000 NHEY Local 60.275600 0.00 19.50 1.32 58,747.89
Base 60.275600 0.00 19.50 1.32 58,747.89

46131B100 INVESCO MORTGAGE CAPITAL REIT USD.01 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012
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800.000 1.000000 NHHZ Local 20.668800 0.00 12.00 0.38 16,522.66
Base 20.668800 0.00 12.00 0.38 16,522.66

46146P102 INVESTORS BANCORP INC COMMON STOCK USD.0128 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

500.000 1.000000 NHIH Local 18.245000 0.00 7.50 0.21 9,114.79
Base 18.245000 0.00 7.50 0.21 9,114.79

46199D980 INTERWEST PARTNERS VIII LP 13 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH13 Sep 2012

238,067.820 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 238,067.82
Base 1.000000 0.00 0.00 0.00 238,067.82

463995993 INVESCO VENTURE PARTNRSHIP FUND II LP 27 Sep 2012 CAPITAL CALL USD/OTH27 Sep 2012

84,194.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 84,194.00
Base 1.000000 0.00 0.00 0.00 84,194.00

464286731 ISHARES MSCI TAIWAN INDEX FUND ISHARES MSCI TAIWAN 24 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0227 Jul 2012

105,082.000 1.000000 NHIL Local 11.547500 0.00 1,576.23 27.19 1,211,830.98
Base 11.547500 0.00 1,576.23 27.19 1,211,830.98

25 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0227 Jul 2012

20,700.000 1.000000 NHIL Local 11.636600 0.00 310.50 5.40 240,561.72
Base 11.636600 0.00 310.50 5.40 240,561.72

24 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.02

105,082.000 1.000000 NHIL Local 11.547500 0.00 1,576.23 27.18 1,211,830.99
Base 11.547500 0.00 1,576.23 27.18 1,211,830.99

24 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.02CANCEL

-105,082.000 1.000000 NHIL Local 11.547500 0.00 -1,576.23 -27.18 -1,211,830.99
Base 11.547500 0.00 -1,576.23 -27.18 -1,211,830.99

464286731 Total

125,782.000 Local 0.00 1,886.73 32.59 1,452,392.70
Base 0.00 1,886.73 32.59 1,452,392.70

465741106 ITRON INC COMMON STOCK NPV 27 Jul 2012 BNY CONVERGEX LJR USD/DTC 0.0201 Aug 2012

2,700.000 1.000000 NHDX Local 40.041000 0.00 54.00 2.43 108,054.27
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Base 40.041000 0.00 54.00 2.43 108,054.27

27 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0301 Aug 2012

2,800.000 1.000000 NHDX Local 40.000000 0.00 84.00 2.51 111,913.49
Base 40.000000 0.00 84.00 2.51 111,913.49

30 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0302 Aug 2012

600.000 1.000000 NHDX Local 40.070000 0.00 18.00 0.54 24,023.46
Base 40.070000 0.00 18.00 0.54 24,023.46

02 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0307 Aug 2012

2,600.000 1.000000 NHDX Local 42.440800 0.00 78.00 2.48 110,265.60
Base 42.440800 0.00 78.00 2.48 110,265.60

465741106 Total

8,700.000 Local 0.00 234.00 7.96 354,256.82
Base 0.00 234.00 7.96 354,256.82

46600W106 IXYS CORPORATION COMMON STOCK USD.0105 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0210 Sep 2012

500.000 1.000000 NHDY Local 10.114000 0.00 10.00 0.12 5,046.88
Base 10.114000 0.00 10.00 0.12 5,046.88

06 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0211 Sep 2012

14,745.000 1.000000 NHDY Local 10.134300 0.00 294.90 3.35 149,132.00
Base 10.134300 0.00 294.90 3.35 149,132.00

46600W106 Total

15,245.000 Local 0.00 304.90 3.47 154,178.88
Base 0.00 304.90 3.47 154,178.88

46632N637 JP MORGAN INTERNATIONAL DERIV CALL EXP 07MAY14 02 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC07 Aug 2012

59,400.000 1.000000 NHHP Local 12.413800 0.00 0.00 0.00 737,379.72
Base 12.413800 0.00 0.00 0.00 737,379.72

07 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC10 Aug 2012

40,000.000 1.000000 NHHP Local 12.748800 0.00 0.00 0.00 509,952.00
Base 12.748800 0.00 0.00 0.00 509,952.00
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10 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC14 Aug 2012

40,611.000 1.000000 NHHP Local 12.424900 0.00 0.00 0.00 504,587.61
Base 12.424900 0.00 0.00 0.00 504,587.61

46632N637 Total

140,011.000 Local 0.00 0.00 0.00 1,751,919.33
Base 0.00 0.00 0.00 1,751,919.33

467998910 JK + B CAPITAL IV LP 30 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH30 Jul 2012

26,428.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 26,428.00
Base 1.000000 0.00 0.00 0.00 26,428.00

09 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH09 Aug 2012

6,910.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 6,910.00
Base 1.000000 0.00 0.00 0.00 6,910.00

467998910 Total

33,338.000 Local 0.00 0.00 0.00 33,338.00
Base 0.00 0.00 0.00 33,338.00

47012E106 JAKKS PACIFIC INC COMMON STOCK USD. 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

2,300.000 1.000000 NHHZ Local 16.306500 0.00 34.50 0.85 37,469.60
Base 16.306500 0.00 34.50 0.85 37,469.60

48122U204 SISTEMA JSFC REG S SPONS GDR GDR 05 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.02

8,619.000 1.000000 NHHJ Local 20.742401 0.00 129.29 0.00 178,649.46
Base 20.742401 0.00 129.29 0.00 178,649.46

05 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.02CANCEL

-8,619.000 1.000000 NHHJ Local 20.742401 0.00 -129.29 0.00 -178,649.46
Base 20.742401 0.00 -129.29 0.00 -178,649.46

05 Sep 2012 2 CREDIT SUISSE SECURITIES (USA) LLC USD/EUR 0.0212 Sep 2012

8,619.000 1.000000 NHHJ Local 20.742401 0.00 129.29 0.00 178,649.46
Base 20.742401 0.00 129.29 0.00 178,649.46
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48122U204 Total

8,619.000 Local 0.00 129.29 0.00 178,649.46
Base 0.00 129.29 0.00 178,649.46

48125D183 JPMORGAN CHASE BANK EXP 29SEP14 07 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC10 Aug 2012

700,000.000 1.000000 NHHP Local 12.748800 0.00 0.00 0.00 8,924,160.00
Base 12.748800 0.00 0.00 0.00 8,924,160.00

10 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC14 Aug 2012

727,419.000 1.000000 NHHP Local 12.424900 0.00 0.00 0.00 9,038,108.33
Base 12.424900 0.00 0.00 0.00 9,038,108.33

48125D183 Total

1,427,419.000 Local 0.00 0.00 0.00 17,962,268.33
Base 0.00 0.00 0.00 17,962,268.33

48666K109 KB HOME COMMON STOCK USD1. 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

1,600.000 1.000000 NHHZ Local 11.337200 0.00 24.00 0.41 18,115.11
Base 11.337200 0.00 24.00 0.41 18,115.11

487836108 KELLOGG CO COMMON STOCK USD.2502 Jul 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.0306 Jul 2012

5,448.000 1.000000 NHEZ Local 49.291300 0.00 163.44 6.02 268,369.54
Base 49.291300 0.00 163.44 6.02 268,369.54

16 Jul 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0319 Jul 2012

3,651.000 1.000000 NHEZ Local 48.496800 0.00 109.53 3.97 176,948.32
Base 48.496800 0.00 109.53 3.97 176,948.32

17 Jul 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.0320 Jul 2012

3,655.000 1.000000 NHEZ Local 48.238600 0.00 109.65 3.95 176,198.48
Base 48.238600 0.00 109.65 3.95 176,198.48

487836108 Total

12,754.000 Local 0.00 382.62 13.94 621,516.34
Base 0.00 382.62 13.94 621,516.34

49456B101 KINDER MORGAN INC COMMON STOCK USD.0124 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012
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2,000.000 1.000000 NHDM Local 34.812500 0.00 30.00 1.56 69,593.44
Base 34.812500 0.00 30.00 1.56 69,593.44

499005106 KNIGHT CAPITAL GROUP INC A COMMON STOCK USD.0101 Aug 2012 INSTINET USD/DTC 0.0106 Aug 2012

85,900.000 1.000000 NHDX Local 7.786800 0.00 859.00 14.99 668,012.13
Base 7.786800 0.00 859.00 14.99 668,012.13

499183804 KNOLOGY INC COMMON STOCK USD.0118 Jul 2012 MERGER USD/DTC18 Jul 2012

90,180.000 1.000000 NHDY Local 19.750000 0.00 0.00 0.00 1,781,055.00
Base 19.750000 0.00 0.00 0.00 1,781,055.00

499183804 KNOLOGY INC COMMON STOCK USD.0118 Jul 2012 MERGER USD/DTC18 Jul 2012

5,300.000 1.000000 NHIH Local 19.750000 0.00 0.00 0.00 104,675.00
Base 19.750000 0.00 0.00 0.00 104,675.00

499183804 Total

95,480.000 Local 0.00 0.00 0.00 1,885,730.00
Base 0.00 0.00 0.00 1,885,730.00

500255104 KOHLS CORP COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,600.000 1.000000 NHDM Local 51.641300 0.00 24.00 1.86 82,600.22
Base 51.641300 0.00 24.00 1.86 82,600.22

501044101 KROGER CO COMMON STOCK USD1. 28 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/DTCOPEN

7,400.000 1.000000 NHIM Local 23.542800 0.00 0.00 3.91 174,212.81
Base 23.542800 0.00 0.00 3.91 174,212.81

501889208 LKQ CORP COMMON STOCK USD.0126 Sep 2012 HEIGHT SECURITIES, LLC USD/DTC 0.03OPEN

13,992.000 1.000000 NHIB Local 18.692000 0.00 419.76 5.86 261,112.84
Base 18.692000 0.00 419.76 5.86 261,112.84

502160104 LSB INDUSTRIES INC COMMON STOCK USD.1 14 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0319 Sep 2012

6,440.000 1.000000 NHDY Local 42.902300 0.00 193.20 6.19 276,091.42
Base 42.902300 0.00 193.20 6.19 276,091.42

19 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0324 Sep 2012

5,690.000 1.000000 NHDY Local 42.939400 0.00 170.70 5.48 244,149.01

Prepared by State StreetPage 985



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 42.939400 0.00 170.70 5.48 244,149.01

502160104 Total

12,130.000 Local 0.00 363.90 11.67 520,240.43
Base 0.00 363.90 11.67 520,240.43

513847103 LANCASTER COLONY CORP COMMON STOCK NPV 22 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0427 Aug 2012

936.000 1.000000 NHEX Local 69.382800 0.00 37.44 1.46 64,903.40
Base 69.382800 0.00 37.44 1.46 64,903.40

520776105 LAWSON PRODUCTS INC COMMON STOCK USD1. 27 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0230 Aug 2012

10,512.000 1.000000 NHDY Local 8.051600 0.00 210.24 1.90 84,426.28
Base 8.051600 0.00 210.24 1.90 84,426.28

28 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0231 Aug 2012

1,802.000 1.000000 NHDY Local 8.051100 0.00 27.03 0.33 14,480.72
Base 8.051100 0.00 27.03 0.33 14,480.72

520776105 Total

12,314.000 Local 0.00 237.27 2.23 98,907.00
Base 0.00 237.27 2.23 98,907.00

52324W109 LECROY CORP COMMON STOCK USD.0106 Aug 2012 MERGER USD/DTC06 Aug 2012

88,300.000 1.000000 NHDY Local 14.300000 0.00 0.00 0.00 1,262,690.00
Base 14.300000 0.00 0.00 0.00 1,262,690.00

52324W109 LECROY CORP COMMON STOCK USD.0106 Aug 2012 MERGER USD/DTC06 Aug 2012

2,600.000 1.000000 NHHZ Local 14.300000 0.00 0.00 0.00 37,180.00
Base 14.300000 0.00 0.00 0.00 37,180.00

52324W109 LECROY CORP COMMON STOCK USD.0106 Aug 2012 MERGER USD/DTC06 Aug 2012

2,750.000 1.000000 NHIH Local 14.300000 0.00 0.00 0.00 39,325.00
Base 14.300000 0.00 0.00 0.00 39,325.00

52324W109 Total

93,650.000 Local 0.00 0.00 0.00 1,339,195.00
Base 0.00 0.00 0.00 1,339,195.00
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524901105 LEGG MASON INC COMMON STOCK USD.1 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.03OPEN

10,899.000 1.000000 NHIB Local 24.836900 0.00 326.97 6.07 270,364.33
Base 24.836900 0.00 326.97 6.07 270,364.33

53071M880 LIBERTY VENTURES   SER A COMMON STOCK 24 Aug 2012 SALE OF FRACTIONAL S USD/DTC24 Aug 2012

0.500 1.000000 NHHY Local 42.020000 0.00 0.00 0.00 21.01
Base 42.020000 0.00 0.00 0.00 21.01

53219L109 LIFEPOINT HOSPITALS INC COMMON STOCK USD.0127 Jul 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0201 Aug 2012

1,500.000 1.000000 NHDX Local 38.244500 0.00 30.00 1.29 57,335.46
Base 38.244500 0.00 30.00 1.29 57,335.46

30 Jul 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0202 Aug 2012

1,450.000 1.000000 NHDX Local 38.036000 0.00 29.00 1.24 55,121.96
Base 38.036000 0.00 29.00 1.24 55,121.96

31 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0303 Aug 2012

6,050.000 1.000000 NHDX Local 38.058300 0.00 181.50 5.16 230,066.06
Base 38.058300 0.00 181.50 5.16 230,066.06

16 Aug 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0321 Aug 2012

11,600.000 1.000000 NHDX Local 39.463900 0.00 348.00 10.26 457,422.98
Base 39.463900 0.00 348.00 10.26 457,422.98

53219L109 Total

20,600.000 Local 0.00 588.50 17.95 799,946.46
Base 0.00 588.50 17.95 799,946.46

532457108 ELI LILLY + CO COMMON STOCK NPV 02 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0106 Jul 2012

17,300.000 1.000000 NHDF Local 43.004700 0.00 173.00 16.67 743,791.64
Base 43.004700 0.00 173.00 16.67 743,791.64

13 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0118 Sep 2012

32,500.000 1.000000 NHDF Local 46.682900 0.00 325.00 33.99 1,516,835.26
Base 46.682900 0.00 325.00 33.99 1,516,835.26
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532457108 Total

49,800.000 Local 0.00 498.00 50.66 2,260,626.90
Base 0.00 498.00 50.66 2,260,626.90

532791100 LINCARE HOLDINGS INC COMMON STOCK USD.0107 Aug 2012 TENDER OFFER USD/DTC13 Aug 2012

51,700.000 1.000000 NHDF Local 41.500000 0.00 0.00 0.00 2,145,550.00
Base 41.500000 0.00 0.00 0.00 2,145,550.00

532791100 LINCARE HOLDINGS INC COMMON STOCK USD.0107 Aug 2012 TENDER OFFER USD/DTC13 Aug 2012

800.000 1.000000 NHHY Local 41.500000 0.00 0.00 0.00 33,200.00
Base 41.500000 0.00 0.00 0.00 33,200.00

532791100 LINCARE HOLDINGS INC COMMON STOCK USD.0107 Aug 2012 TENDER OFFER USD/DTC13 Aug 2012

17,180.000 1.000000 NHIM Local 41.500000 0.00 0.00 0.00 712,970.00
Base 41.500000 0.00 0.00 0.00 712,970.00

532791100 Total

69,680.000 Local 0.00 0.00 0.00 2,891,720.00
Base 0.00 0.00 0.00 2,891,720.00

533900106 LINCOLN ELECTRIC HOLDINGS COMMON STOCK NPV 30 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0102 Aug 2012

5,700.000 1.000000 NHDU Local 40.647600 0.00 28.50 5.19 231,657.63
Base 40.647600 0.00 28.50 5.19 231,657.63

537008104 LITTELFUSE INC COMMON STOCK USD.0112 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0417 Jul 2012

1,170.000 1.000000 NHHO Local 54.970800 0.00 46.80 1.45 64,267.59
Base 54.970800 0.00 46.80 1.45 64,267.59

13 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0418 Jul 2012

1,180.000 1.000000 NHHO Local 54.938500 0.00 47.20 1.46 64,778.77
Base 54.938500 0.00 47.20 1.46 64,778.77

16 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0419 Jul 2012

1,080.000 1.000000 NHHO Local 53.776000 0.00 43.20 1.31 58,033.57
Base 53.776000 0.00 43.20 1.31 58,033.57

17 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0420 Jul 2012
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1,080.000 1.000000 NHHO Local 53.170100 0.00 43.20 1.29 57,379.22
Base 53.170100 0.00 43.20 1.29 57,379.22

18 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0423 Jul 2012

3,150.000 1.000000 NHHO Local 53.896300 0.00 126.00 3.81 169,643.54
Base 53.896300 0.00 126.00 3.81 169,643.54

19 Jul 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0424 Jul 2012

1,630.000 1.000000 NHHO Local 54.114600 0.00 65.20 1.98 88,139.62
Base 54.114600 0.00 65.20 1.98 88,139.62

537008104 Total

9,290.000 Local 0.00 371.60 11.30 502,242.31
Base 0.00 371.60 11.30 502,242.31

539453993 THOMAS H LEE EQUITY FUND V VENTURE CAPITAL LBO 22 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH22 Aug 2012

532,102.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 532,102.00
Base 1.000000 0.00 0.00 0.00 532,102.00

28 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH28 Aug 2012

362,564.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 362,564.00
Base 1.000000 0.00 0.00 0.00 362,564.00

14 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH14 Sep 2012

538,437.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 538,437.00
Base 1.000000 0.00 0.00 0.00 538,437.00

25 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH25 Sep 2012

308,056.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 308,056.00
Base 1.000000 0.00 0.00 0.00 308,056.00

539453993 Total

1,741,159.000 Local 0.00 0.00 0.00 1,741,159.00
Base 0.00 0.00 0.00 1,741,159.00

546347105 LOUISIANA PACIFIC CORP COMMON STOCK USD1. 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

1,400.000 1.000000 NHHZ Local 13.707100 0.00 21.00 0.43 19,168.51
Base 13.707100 0.00 21.00 0.43 19,168.51
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557994944 MADISON DEARBORN CAP PART IV 14 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH14 Aug 2012

2,571,961.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 2,571,961.00
Base 1.000000 0.00 0.00 0.00 2,571,961.00

557995933 MADISON DEARBORN CAP PARTNER V LP 09 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH09 Jul 2012

59,610.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 59,610.00
Base 1.000000 0.00 0.00 0.00 59,610.00

55799E918 MADISON DEARBORN CAP PTNRS VI 20 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH20 Aug 2012

2,249,724.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 2,249,724.00
Base 1.000000 0.00 0.00 0.00 2,249,724.00

56035L104 MAIN STREET CAPITAL CORP COMMON STOCK USD.0103 Aug 2012 SALE OF FRACTIONAL S USD/DTC03 Aug 2012

0.067 1.000000 NHHZ Local 21.492537 0.00 0.00 0.00 1.44
Base 21.492537 0.00 0.00 0.00 1.44

28 Aug 2012 SALE OF FRACTIONAL S USD/DTC28 Aug 2012

0.590 1.000000 NHHZ Local 22.576271 0.00 0.00 0.00 13.32
Base 22.576271 0.00 0.00 0.00 13.32

56035L104 MAIN STREET CAPITAL CORP COMMON STOCK USD.0128 Aug 2012 SALE OF FRACTIONAL S USD/DTC28 Aug 2012

0.755 1.000000 NHIH Local 22.582781 0.00 0.00 0.00 17.05
Base 22.582781 0.00 0.00 0.00 17.05

25 Sep 2012 SALE OF FRACTIONAL S USD/DTC25 Sep 2012

0.582 1.000000 NHIH Local 24.639175 0.00 0.00 0.00 14.34
Base 24.639175 0.00 0.00 0.00 14.34

56035L104 Total

1.994 Local 0.00 0.00 0.00 46.15
Base 0.00 0.00 0.00 46.15

563571108 MANITOWOC COMPANY INC COMMON STOCK USD.0131 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

6,900.000 1.000000 NHIM Local 12.887800 0.00 0.00 2.00 88,923.82
Base 12.887800 0.00 0.00 2.00 88,923.82

574599106 MASCO CORP COMMON STOCK USD1. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012
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7,800.000 1.000000 NHDM Local 13.124400 0.00 117.00 2.30 102,251.02
Base 13.124400 0.00 117.00 2.30 102,251.02

576323109 MASTEC INC COMMON STOCK USD.1 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

800.000 1.000000 NHIH Local 19.836200 0.00 12.00 0.36 15,856.60
Base 19.836200 0.00 12.00 0.36 15,856.60

58463J304 MEDICAL PROPERTIES TRUST INC REIT USD.001 27 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0201 Aug 2012

6,330.000 1.000000 NHHO Local 9.794100 0.00 126.60 1.39 61,868.66
Base 9.794100 0.00 126.60 1.39 61,868.66

30 Jul 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0202 Aug 2012

2,750.000 1.000000 NHHO Local 9.850100 0.00 55.00 0.61 27,032.17
Base 9.850100 0.00 55.00 0.61 27,032.17

58463J304 Total

9,080.000 Local 0.00 181.60 2.00 88,900.83
Base 0.00 181.60 2.00 88,900.83

584690309 MEDICIS PHARMACEUTICAL CL A COMMON STOCK USD. 06 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0311 Sep 2012

6,580.000 1.000000 NHHO Local 43.538900 0.00 164.50 6.42 286,315.04
Base 43.538900 0.00 164.50 6.42 286,315.04

12 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0217 Sep 2012

6,100.000 1.000000 NHHO Local 43.579100 0.00 122.00 5.96 265,704.55
Base 43.579100 0.00 122.00 5.96 265,704.55

13 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0218 Sep 2012

6,350.000 1.000000 NHHO Local 43.560600 0.00 127.00 6.20 276,476.61
Base 43.560600 0.00 127.00 6.20 276,476.61

584690309 MEDICIS PHARMACEUTICAL CL A COMMON STOCK USD. 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

400.000 1.000000 NHIH Local 43.292500 0.00 6.00 0.39 17,310.61
Base 43.292500 0.00 6.00 0.39 17,310.61

584690309 Total

19,430.000 Local 0.00 419.50 18.97 845,806.81
Base 0.00 419.50 18.97 845,806.81
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584977201 MEDTOX SCIENTIFIC INC COMMON STOCK USD.1501 Aug 2012 MERGER USD/DTC01 Aug 2012

1,300.000 1.000000 NHIH Local 27.000000 0.00 0.00 0.00 35,100.00
Base 27.000000 0.00 0.00 0.00 35,100.00

584997944 MDCP III GLOBAL INVESTMENT LP 30 Sep 2012 STATE STREET BANK AND TRUST USD/BOS30 Sep 2012

764,774.300 1.000000 NHEL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

58503F106 MEDLEY CAPITAL CORP COMMON STOCK USD. 03 Jul 2012 SALE OF FRACTIONAL S USD/DTC03 Jul 2012

0.549 1.000000 NHHZ Local 9.417122 0.00 0.00 0.00 5.17
Base 9.417122 0.00 0.00 0.00 5.17

58503F106 MEDLEY CAPITAL CORP COMMON STOCK USD. 03 Jul 2012 SALE OF FRACTIONAL S USD/DTC03 Jul 2012

0.426 1.000000 NHIH Local 9.436619 0.00 0.00 0.00 4.02
Base 9.436619 0.00 0.00 0.00 4.02

58503F106 Total

0.975 Local 0.00 0.00 0.00 9.19
Base 0.00 0.00 0.00 9.19

594918104 MICROSOFT CORP COMMON STOCK USD. 27 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0230 Aug 2012

10,672.000 1.000000 NHEZ Local 30.773500 0.00 213.44 7.36 328,193.99
Base 30.773500 0.00 213.44 7.36 328,193.99

28 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0231 Aug 2012

17,737.000 1.000000 NHEZ Local 30.702900 0.00 354.74 12.20 544,210.40
Base 30.702900 0.00 354.74 12.20 544,210.40

594918104 Total

28,409.000 Local 0.00 568.18 19.56 872,404.39
Base 0.00 568.18 19.56 872,404.39

600991921 ABS CAPITAL PARTNERS IV LP 25 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH25 Sep 2012

32,744.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 32,744.00
Base 1.000000 0.00 0.00 0.00 32,744.00
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603158106 MINERALS TECHNOLOGIES INC COMMON STOCK USD.1 20 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0125 Jul 2012

860.000 1.000000 NHDU Local 64.388800 0.00 4.30 1.25 55,368.82
Base 64.388800 0.00 4.30 1.25 55,368.82

30 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0102 Aug 2012

2,100.000 1.000000 NHDU Local 64.109300 0.00 10.50 3.02 134,616.01
Base 64.109300 0.00 10.50 3.02 134,616.01

603158106 MINERALS TECHNOLOGIES INC COMMON STOCK USD.1 24 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0327 Sep 2012

680.000 1.000000 NHHO Local 71.788400 0.00 17.00 1.10 48,798.01
Base 71.788400 0.00 17.00 1.10 48,798.01

603158106 Total

3,640.000 Local 0.00 31.80 5.37 238,782.84
Base 0.00 31.80 5.37 238,782.84

60689B107 MMODAL INC COMMON STOCK 20 Aug 2012 MERGER USD/DTC

7,100.000 1.000000 NHIH Local 14.000000 0.00 0.00 0.00 99,400.00
Base 14.000000 0.00 0.00 0.00 99,400.00

20 Aug 2012 MERGER USD/DTCCANCEL

-7,100.000 1.000000 NHIH Local 14.000000 0.00 0.00 0.00 -99,400.00
Base 14.000000 0.00 0.00 0.00 -99,400.00

21 Aug 2012 14 MERGER USD/DTC04 Sep 2012

7,100.000 1.000000 NHIH Local 14.000000 0.00 0.00 0.00 99,400.00
Base 14.000000 0.00 0.00 0.00 99,400.00

60689B107 Total

7,100.000 Local 0.00 0.00 0.00 99,400.00
Base 0.00 0.00 0.00 99,400.00

608554200 MOLEX INC  CL A COMMON STOCK USD.0520 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0425 Jul 2012

15,939.000 1.000000 NHDZ Local 20.257200 0.00 637.56 7.23 322,234.72
Base 20.257200 0.00 637.56 7.23 322,234.72

23 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0426 Jul 2012
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50,000.000 1.000000 NHDZ Local 19.906000 0.00 2,000.00 22.29 993,277.71
Base 19.906000 0.00 2,000.00 22.29 993,277.71

24 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0427 Jul 2012

75,000.000 1.000000 NHDZ Local 19.723000 0.00 3,000.00 33.13 1,476,191.87
Base 19.723000 0.00 3,000.00 33.13 1,476,191.87

25 Jul 2012 LIQUIDNETINC USD/DTC 0.0230 Jul 2012

5,000.000 1.000000 NHDZ Local 19.800000 0.00 100.00 2.22 98,897.78
Base 19.800000 0.00 100.00 2.22 98,897.78

25 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0430 Jul 2012

13,000.000 1.000000 NHDZ Local 19.940400 0.00 520.00 5.81 258,699.39
Base 19.940400 0.00 520.00 5.81 258,699.39

26 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0431 Jul 2012

75,000.000 1.000000 NHDZ Local 20.230900 0.00 3,000.00 33.99 1,514,283.51
Base 20.230900 0.00 3,000.00 33.99 1,514,283.51

27 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0401 Aug 2012

66,861.000 1.000000 NHDZ Local 20.547100 0.00 2,674.44 30.77 1,371,094.44
Base 20.547100 0.00 2,674.44 30.77 1,371,094.44

608554200 Total

300,800.000 Local 0.00 11,932.00 135.44 6,034,679.42
Base 0.00 11,932.00 135.44 6,034,679.42

610236101 MONRO MUFFLER BRAKE INC COMMON STOCK USD.0126 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0231 Jul 2012

8,580.000 1.000000 NHHO Local 32.655200 0.00 171.60 6.28 280,003.74
Base 32.655200 0.00 171.60 6.28 280,003.74

27 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0301 Aug 2012

6,490.000 1.000000 NHHO Local 33.505600 0.00 194.70 4.88 217,251.76
Base 33.505600 0.00 194.70 4.88 217,251.76

610236101 Total

15,070.000 Local 0.00 366.30 11.16 497,255.50
Base 0.00 366.30 11.16 497,255.50
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617446448 MORGAN STANLEY COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

5,700.000 1.000000 NHDM Local 16.588100 0.00 85.50 2.12 94,464.55
Base 16.588100 0.00 85.50 2.12 94,464.55

628530107 MYLAN INC COMMON STOCK USD.5 31 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

4,100.000 1.000000 NHIM Local 23.577800 0.00 0.00 2.17 96,666.81
Base 23.577800 0.00 0.00 2.17 96,666.81

62912R107 NGP CAPITAL RESOURCES CO COMMON STOCK USD. 26 Jul 2012 SALE OF FRACTIONAL S USD/DTC26 Jul 2012

0.665 1.000000 NHHZ Local 5.593984 0.00 0.00 0.00 3.72
Base 5.593984 0.00 0.00 0.00 3.72

62912R107 NGP CAPITAL RESOURCES CO COMMON STOCK USD. 26 Jul 2012 SALE OF FRACTIONAL S USD/DTC26 Jul 2012

0.467 1.000000 NHIH Local 5.631691 0.00 0.00 0.00 2.63
Base 5.631691 0.00 0.00 0.00 2.63

62912R107 Total

1.132 Local 0.00 0.00 0.00 6.35
Base 0.00 0.00 0.00 6.35

629865205 NAM TAI ELECTRONICS INC COMMON STOCK USD.0127 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0101 Aug 2012

29,354.000 1.000000 NHHV Local 5.900000 0.00 293.54 3.88 172,891.18
Base 5.900000 0.00 293.54 3.88 172,891.18

30 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0102 Aug 2012

33,546.000 1.000000 NHHV Local 6.102500 0.00 335.46 4.59 204,374.42
Base 6.102500 0.00 335.46 4.59 204,374.42

629865205 Total

62,900.000 Local 0.00 629.00 8.47 377,265.60
Base 0.00 629.00 8.47 377,265.60

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0103 Aug 2012 SALE OF FRACTIONAL S USD/DTC03 Aug 2012

0.177 1.000000 NHHZ Local 11.694915 0.00 0.00 0.00 2.07
Base 11.694915 0.00 0.00 0.00 2.07

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0103 Aug 2012 SALE OF FRACTIONAL S USD/DTC03 Aug 2012
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0.764 1.000000 NHIH Local 11.714659 0.00 0.00 0.00 8.95
Base 11.714659 0.00 0.00 0.00 8.95

647551100 Total

0.941 Local 0.00 0.00 0.00 11.02
Base 0.00 0.00 0.00 11.02

648992998 KPS SPECIAL SITUATIONS FND III LIMITED PARTNERSHIP 14 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH14 Sep 2012

198,960.770 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 198,960.77
Base 1.000000 0.00 0.00 0.00 198,960.77

651587107 NEWMARKET CORP COMMON STOCK NPV 25 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Jul 2012

675.000 1.000000 NHDU Local 227.191900 0.00 3.38 3.44 153,347.71
Base 227.191900 0.00 3.38 3.44 153,347.71

26 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0131 Jul 2012

1,420.000 1.000000 NHDU Local 230.536900 0.00 7.10 7.34 327,347.96
Base 230.536900 0.00 7.10 7.34 327,347.96

27 Jul 2012 LIQUIDNETINC USD/DTC 0.0201 Aug 2012

590.000 1.000000 NHDU Local 229.885000 0.00 11.62 3.04 135,617.49
Base 229.885000 0.00 11.62 3.04 135,617.49

27 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0101 Aug 2012

1,230.000 1.000000 NHDU Local 233.434000 0.00 6.15 6.44 287,111.23
Base 233.434000 0.00 6.15 6.44 287,111.23

30 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0102 Aug 2012

860.000 1.000000 NHDU Local 230.587000 0.00 4.30 4.45 198,296.07
Base 230.587000 0.00 4.30 4.45 198,296.07

651587107 Total

4,775.000 Local 0.00 32.55 24.71 1,101,720.46
Base 0.00 32.55 24.71 1,101,720.46

654106103 NIKE INC  CL B COMMON STOCK NPV 02 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0206 Jul 2012

1,050.000 1.000000 NHEY Local 88.673300 0.00 21.00 2.09 93,083.88
Base 88.673300 0.00 21.00 2.09 93,083.88
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668074305 NORTHWESTERN CORP COMMON STOCK USD.0113 Sep 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0418 Sep 2012

5,330.000 1.000000 NHHO Local 35.592300 0.00 186.55 4.25 189,516.16
Base 35.592300 0.00 186.55 4.25 189,516.16

14 Sep 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0419 Sep 2012

17,840.000 1.000000 NHHO Local 35.650900 0.00 624.40 14.25 635,373.41
Base 35.650900 0.00 624.40 14.25 635,373.41

668074305 Total

23,170.000 Local 0.00 810.95 18.50 824,889.57
Base 0.00 810.95 18.50 824,889.57

67011E204 NOVOLIPET STEEL GDR REG S DEPOSITORY RECEIPT 13 Sep 2012 CUSIP CHANGE NON CASH USD/CED14 Sep 2012

14,745.000 1.000000 NHIL Local 21.042988 0.00 0.00 0.00 310,278.87
Base 21.042988 0.00 0.00 0.00 310,278.87

67011E204 NOVOLIPET STEEL GDR REG S DEPOSITORY RECEIPT 13 Sep 2012 CUSIP CHANGE NON CASH USD/EUR14 Sep 2012

10,344.000 1.000000 NHHJ Local 31.979246 0.00 0.00 0.00 330,793.33
Base 31.979246 0.00 0.00 0.00 330,793.33

67011E204 Total

25,089.000 Local 0.00 0.00 0.00 641,072.20
Base 0.00 0.00 0.00 641,072.20

67020Y100 NUANCE COMMUNICATIONS INC COMMON STOCK USD. 07 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0310 Aug 2012

55,408.000 1.000000 NHIB Local 21.616600 0.00 1,662.24 26.83 1,196,043.50
Base 21.616600 0.00 1,662.24 26.83 1,196,043.50

67103H107 O REILLY AUTOMOTIVE INC COMMON STOCK USD.0131 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

1,500.000 1.000000 NHIM Local 84.957800 0.00 0.00 2.86 127,433.84
Base 84.957800 0.00 0.00 2.86 127,433.84

671044105 OSI SYSTEMS INC COMMON STOCK NPV 14 Sep 2012 STEPHENS,INC. USD/DTC 0.0419 Sep 2012

1,170.000 1.000000 NHHO Local 74.837300 0.00 40.95 1.97 87,516.72
Base 74.837300 0.00 40.95 1.97 87,516.72
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674599105 OCCIDENTAL PETROLEUM CORP COMMON STOCK USD.2 11 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0216 Jul 2012

2,350.000 1.000000 NHEY Local 84.653300 0.00 47.00 4.46 198,883.80
Base 84.653300 0.00 47.00 4.46 198,883.80

675746309 OCWEN FINANCIAL CORP COMMON STOCK USD.0120 Jul 2012 WEEDEN + CO. USD/DTC 0.0225 Jul 2012

1,400.000 1.000000 NHDX Local 19.217800 0.00 28.00 0.61 26,876.31
Base 19.217800 0.00 28.00 0.61 26,876.31

23 Jul 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0226 Jul 2012

11,700.000 1.000000 NHDX Local 19.463800 0.00 234.00 5.11 227,487.35
Base 19.463800 0.00 234.00 5.11 227,487.35

24 Jul 2012 WEEDEN + CO. USD/DTC 0.0227 Jul 2012

300.000 1.000000 NHDX Local 19.449100 0.00 6.00 0.14 5,828.59
Base 19.449100 0.00 6.00 0.14 5,828.59

25 Jul 2012 BNY CONVERGEX LJR USD/DTC 0.0230 Jul 2012

2,800.000 1.000000 NHDX Local 19.038500 0.00 56.00 1.20 53,250.60
Base 19.038500 0.00 56.00 1.20 53,250.60

02 Aug 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0207 Aug 2012

18,800.000 1.000000 NHDX Local 21.540000 0.00 376.00 9.08 404,566.92
Base 21.540000 0.00 376.00 9.08 404,566.92

675746309 OCWEN FINANCIAL CORP COMMON STOCK USD.0105 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

900.000 1.000000 NHHZ Local 26.116700 0.00 13.50 0.53 23,491.00
Base 26.116700 0.00 13.50 0.53 23,491.00

675746309 OCWEN FINANCIAL CORP COMMON STOCK USD.0125 Sep 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0228 Sep 2012

19,450.000 1.000000 NHDX Local 28.120300 0.00 389.00 12.26 546,538.58
Base 28.120300 0.00 389.00 12.26 546,538.58

675746309 Total

55,350.000 Local 0.00 1,102.50 28.93 1,288,039.35
Base 0.00 1,102.50 28.93 1,288,039.35

678026105 OIL STATES INTERNATIONAL INC COMMON STOCK USD.0126 Jul 2012 ABEL NOSER CORPORATION USD/DTC 0.0231 Jul 2012
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2,683.000 1.000000 NHIB Local 74.740100 0.00 53.66 4.50 200,469.53
Base 74.740100 0.00 53.66 4.50 200,469.53

18 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0121 Sep 2012

295.000 1.000000 NHIB Local 84.009100 0.00 2.95 0.56 24,779.17
Base 84.009100 0.00 2.95 0.56 24,779.17

19 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0124 Sep 2012

6,806.000 1.000000 NHIB Local 83.219000 0.00 68.06 12.69 566,307.76
Base 83.219000 0.00 68.06 12.69 566,307.76

678026105 Total

9,784.000 Local 0.00 124.67 17.75 791,556.46
Base 0.00 124.67 17.75 791,556.46

680033107 OLD NATIONAL BANCORP COMMON STOCK NPV 06 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0211 Sep 2012

4,260.000 1.000000 NHHO Local 13.554000 0.00 85.20 1.30 57,653.54
Base 13.554000 0.00 85.20 1.30 57,653.54

07 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0212 Sep 2012

8,500.000 1.000000 NHHO Local 13.701800 0.00 170.00 2.61 116,292.69
Base 13.701800 0.00 170.00 2.61 116,292.69

10 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0213 Sep 2012

3,720.000 1.000000 NHHO Local 13.709400 0.00 74.40 1.15 50,923.42
Base 13.709400 0.00 74.40 1.15 50,923.42

680033107 Total

16,480.000 Local 0.00 329.60 5.06 224,869.65
Base 0.00 329.60 5.06 224,869.65

680665205 OLIN CORP COMMON STOCK USD1. 23 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0326 Jul 2012

8,300.000 1.000000 NHDX Local 21.024000 0.00 249.00 3.91 174,246.29
Base 21.024000 0.00 249.00 3.91 174,246.29

24 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0327 Jul 2012

2,350.000 1.000000 NHDX Local 20.143500 0.00 70.50 1.07 47,265.66
Base 20.143500 0.00 70.50 1.07 47,265.66
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27 Jul 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0301 Aug 2012

4,000.000 1.000000 NHDX Local 20.016600 0.00 120.00 1.80 79,944.60
Base 20.016600 0.00 120.00 1.80 79,944.60

27 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0301 Aug 2012

3,300.000 1.000000 NHDX Local 20.097700 0.00 99.00 1.49 66,221.92
Base 20.097700 0.00 99.00 1.49 66,221.92

30 Jul 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0202 Aug 2012

3,200.000 1.000000 NHDX Local 20.199100 0.00 64.00 1.45 64,571.67
Base 20.199100 0.00 64.00 1.45 64,571.67

680665205 Total

21,150.000 Local 0.00 602.50 9.72 432,250.14
Base 0.00 602.50 9.72 432,250.14

681904108 OMNICARE INC COMMON STOCK USD1. 23 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0328 Aug 2012

19,988.000 1.000000 NHIB Local 31.400700 0.00 599.64 14.06 627,023.49
Base 31.400700 0.00 599.64 14.06 627,023.49

693320202 PHH CORP COMMON STOCK USD.0105 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

1,000.000 1.000000 NHHZ Local 18.081000 0.00 15.00 0.41 18,065.59
Base 18.081000 0.00 15.00 0.41 18,065.59

69333Y108 PF CHANG S CHINA BISTRO INC COMMON STOCK USD. 03 Jul 2012 MERGER USD/DTC

3,650.000 1.000000 NHIH Local 51.500000 0.00 0.00 0.00 187,975.00
Base 51.500000 0.00 0.00 0.00 187,975.00

03 Jul 2012 MERGER USD/DTCCANCEL

-3,650.000 1.000000 NHIH Local 51.500000 0.00 0.00 0.00 -187,975.00
Base 51.500000 0.00 0.00 0.00 -187,975.00

29 Jun 2012 TENDER OFFER USD/DTC03 Jul 2012

3,650.000 1.000000 NHIH Local 51.500000 0.00 0.00 0.00 187,975.00
Base 51.500000 0.00 0.00 0.00 187,975.00
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69333Y108 Total

3,650.000 Local 0.00 0.00 0.00 187,975.00
Base 0.00 0.00 0.00 187,975.00

693656100 PVH CORP COMMON STOCK USD1. 18 Sep 2012 ABEL NOSER CORPORATION USD/DTC 0.0221 Sep 2012

3,329.000 1.000000 NHIB Local 91.328900 0.00 66.58 6.82 303,960.51
Base 91.328900 0.00 66.58 6.82 303,960.51

699173209 PARAMETRIC TECHNOLOGY CORP COMMON STOCK USD.0124 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0127 Jul 2012

13,060.000 1.000000 NHDU Local 18.218500 0.00 65.30 5.33 237,862.98
Base 18.218500 0.00 65.30 5.33 237,862.98

25 Jul 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0130 Jul 2012

15,250.000 1.000000 NHDU Local 18.456300 0.00 76.25 6.31 281,376.02
Base 18.456300 0.00 76.25 6.31 281,376.02

699173209 PARAMETRIC TECHNOLOGY CORP COMMON STOCK USD.0127 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0330 Aug 2012

19,426.000 1.000000 NHIB Local 20.963700 0.00 582.78 9.13 406,648.93
Base 20.963700 0.00 582.78 9.13 406,648.93

699173209 Total

47,736.000 Local 0.00 724.33 20.77 925,887.93
Base 0.00 724.33 20.77 925,887.93

700658107 PARK NATIONAL CORP COMMON STOCK NPV 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

200.000 1.000000 NHIH Local 70.075000 0.00 3.00 0.32 14,011.68
Base 70.075000 0.00 3.00 0.32 14,011.68

70159Q104 PARKWAY PROPERTIES INC REIT USD.001 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

900.000 1.000000 NHIH Local 13.416700 0.00 13.50 0.28 12,061.25
Base 13.416700 0.00 13.50 0.28 12,061.25

70336T104 PATRIOT COAL CORP COMMON STOCK USD.0111 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC16 Jul 2012

16,150.000 1.000000 NHIH Local 0.206400 0.00 0.00 0.08 3,333.28
Base 0.206400 0.00 0.00 0.08 3,333.28

70336T104 PATRIOT COAL CORP COMMON STOCK USD.0118 Jul 2012 3 HEEVERS &CO. INC. USD/DTC 0.0226 Jul 2012
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53,650.000 1.000000 NHHZ Local 0.240000 0.00 804.75 0.29 12,070.96
Base 0.240000 0.00 804.75 0.29 12,070.96

70336T104 Total

69,800.000 Local 0.00 804.75 0.37 15,404.24
Base 0.00 804.75 0.37 15,404.24

708062104 PENNANTPARK INVESTMENT CORP COMMON STOCK USD. 26 Jul 2012 SALE OF FRACTIONAL S USD/DTC26 Jul 2012

0.685 1.000000 NHIH Local 7.620437 0.00 0.00 0.00 5.22
Base 7.620437 0.00 0.00 0.00 5.22

708062104 PENNANTPARK INVESTMENT CORP COMMON STOCK USD. 26 Jul 2012 SALE OF FRACTIONAL S USD/DTC26 Jul 2012

0.355 1.000000 NHHZ Local 7.605633 0.00 0.00 0.00 2.70
Base 7.605633 0.00 0.00 0.00 2.70

708062104 Total

1.040 Local 0.00 0.00 0.00 7.92
Base 0.00 0.00 0.00 7.92

70959W103 PENSKE AUTOMOTIVE GROUP INC COMMON STOCK USD. 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

600.000 1.000000 NHHZ Local 27.365800 0.00 9.00 0.37 16,410.11
Base 27.365800 0.00 9.00 0.37 16,410.11

718172109 PHILIP MORRIS INTERNATIONAL COMMON STOCK NPV 14 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0217 Aug 2012

900.000 1.000000 NHEY Local 92.767800 0.00 18.00 1.88 83,471.14
Base 92.767800 0.00 18.00 1.88 83,471.14

718172109 PHILIP MORRIS INTERNATIONAL COMMON STOCK NPV 23 Aug 2012 BROCKHOUSE + COOPER, INC. USD/DTC 0.0328 Aug 2012

43,142.000 1.000000 NHHP Local 89.403400 0.00 1,294.26 86.40 3,855,660.82
Base 89.403400 0.00 1,294.26 86.40 3,855,660.82

718172109 Total

44,042.000 Local 0.00 1,312.26 88.28 3,939,131.96
Base 0.00 1,312.26 88.28 3,939,131.96

718546104 PHILLIPS 66 COMMON STOCK 24 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

2,000.000 1.000000 NHDM Local 35.016500 0.00 30.00 1.57 70,001.43
Base 35.016500 0.00 30.00 1.57 70,001.43
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71902E109 PHOENIX COMPANIES INC COMMON STOCK USD.0113 Aug 2012 REVERSE SPLIT NON CASH USD/DTC13 Aug 2012

67,180.000 1.000000 NHHZ Local 1.743800 0.00 0.00 0.00 117,148.54
Base 1.743800 0.00 0.00 0.00 117,148.54

71902E109 PHOENIX COMPANIES INC COMMON STOCK USD.0113 Aug 2012 REVERSE SPLIT NON CASH USD/DTC13 Aug 2012

19,200.000 1.000000 NHIH Local 1.793537 0.00 0.00 0.00 34,435.92
Base 1.793537 0.00 0.00 0.00 34,435.92

71902E109 Total

86,380.000 Local 0.00 0.00 0.00 151,584.46
Base 0.00 0.00 0.00 151,584.46

723484101 PINNACLE WEST CAPITAL COMMON STOCK NPV 02 Jul 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0106 Jul 2012

3,200.000 1.000000 NHDF Local 51.997500 0.00 22.40 3.73 166,365.87
Base 51.997500 0.00 22.40 3.73 166,365.87

03 Jul 2012 UBS SECURITIES LLC USD/DTC 0.0109 Jul 2012

3,600.000 1.000000 NHDF Local 52.114300 0.00 25.20 4.21 187,582.07
Base 52.114300 0.00 25.20 4.21 187,582.07

05 Jul 2012 UBS SECURITIES LLC USD/DTC 0.0110 Jul 2012

3,900.000 1.000000 NHDF Local 52.160900 0.00 27.30 4.56 203,395.65
Base 52.160900 0.00 27.30 4.56 203,395.65

723484101 Total

10,700.000 Local 0.00 74.90 12.50 557,343.59
Base 0.00 74.90 12.50 557,343.59

739276103 POWER INTEGRATIONS INC COMMON STOCK USD. 08 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0413 Aug 2012

1,980.000 1.000000 NHHO Local 33.464200 0.00 79.20 1.49 66,178.43
Base 33.464200 0.00 79.20 1.49 66,178.43

09 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0414 Aug 2012

1,530.000 1.000000 NHHO Local 33.414500 0.00 61.20 1.15 51,061.84
Base 33.414500 0.00 61.20 1.15 51,061.84

10 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0415 Aug 2012
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4,680.000 1.000000 NHHO Local 33.430200 0.00 187.20 3.51 156,262.63
Base 33.430200 0.00 187.20 3.51 156,262.63

20 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0323 Aug 2012

3,070.000 1.000000 NHHO Local 35.718400 0.00 92.10 2.46 109,560.93
Base 35.718400 0.00 92.10 2.46 109,560.93

22 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0327 Aug 2012

2,880.000 1.000000 NHHO Local 35.358500 0.00 72.00 2.29 101,758.19
Base 35.358500 0.00 72.00 2.29 101,758.19

23 Aug 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0428 Aug 2012

290.000 1.000000 NHHO Local 35.100800 0.00 10.15 0.23 10,168.85
Base 35.100800 0.00 10.15 0.23 10,168.85

24 Aug 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0429 Aug 2012

850.000 1.000000 NHHO Local 35.118900 0.00 29.75 0.67 29,820.65
Base 35.118900 0.00 29.75 0.67 29,820.65

739276103 Total

15,280.000 Local 0.00 531.60 11.80 524,811.52
Base 0.00 531.60 11.80 524,811.52

743263105 PROGRESS ENERGY INC COMMON STOCK NPV 03 Jul 2012 MERGER NON CASH USD/DTC03 Jul 2012

15,276.000 1.000000 NHDM Local 40.424112 0.00 0.00 0.00 617,518.74
Base 40.424112 0.00 0.00 0.00 617,518.74

743263105 PROGRESS ENERGY INC COMMON STOCK NPV 03 Jul 2012 MERGER NON CASH USD/DTC03 Jul 2012

12,532.000 1.000000 NHHY Local 38.802442 0.00 0.00 0.00 486,272.21
Base 38.802442 0.00 0.00 0.00 486,272.21

743263105 Total

27,808.000 Local 0.00 0.00 0.00 1,103,790.95
Base 0.00 0.00 0.00 1,103,790.95

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 10 Jul 2012 SALE OF FRACTIONAL S USD/DTC10 Jul 2012

0.395 1.000000 NHHZ Local 9.417721 0.00 0.00 0.00 3.72
Base 9.417721 0.00 0.00 0.00 3.72
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74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 10 Jul 2012 SALE OF FRACTIONAL S USD/DTC10 Jul 2012

0.316 1.000000 NHIH Local 13.006329 0.00 0.00 0.00 4.11
Base 13.006329 0.00 0.00 0.00 4.11

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 08 Aug 2012 SALE OF FRACTIONAL S USD/DTC08 Aug 2012

0.726 1.000000 NHHZ Local 8.126721 0.00 0.00 0.00 5.90
Base 8.126721 0.00 0.00 0.00 5.90

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 08 Aug 2012 SALE OF FRACTIONAL S USD/DTC08 Aug 2012

0.486 1.000000 NHIH Local 8.127572 0.00 0.00 0.00 3.95
Base 8.127572 0.00 0.00 0.00 3.95

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 12 Sep 2012 SALE OF FRACTIONAL S USD/DTC12 Sep 2012

0.756 1.000000 NHHZ Local 9.563492 0.00 0.00 0.00 7.23
Base 9.563492 0.00 0.00 0.00 7.23

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 12 Sep 2012 SALE OF FRACTIONAL S USD/DTC12 Sep 2012

0.690 1.000000 NHIH Local 9.565217 0.00 0.00 0.00 6.60
Base 9.565217 0.00 0.00 0.00 6.60

74348T102 Total

3.369 Local 0.00 0.00 0.00 31.51
Base 0.00 0.00 0.00 31.51

74727D306 QAD INC A COMMON STOCK 26 Jul 2012 SALE OF FRACTIONAL S USD/DTC26 Jul 2012

0.733 1.000000 NHIH Local 9.167803 0.00 0.00 0.00 6.72
Base 9.167803 0.00 0.00 0.00 6.72

74762E102 QUANTA SERVICES INC COMMON STOCK USD. 20 Aug 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0523 Aug 2012

8,800.000 1.000000 NHIB Local 24.630400 0.00 440.00 4.86 216,302.66
Base 24.630400 0.00 440.00 4.86 216,302.66

74834T103 QUEST SOFTWARE INC COMMON STOCK NPV 28 Sep 2012 MERGER USD/DTC28 Sep 2012

9,750.000 1.000000 NHIH Local 28.000000 0.00 0.00 0.00 273,000.00
Base 28.000000 0.00 0.00 0.00 273,000.00

74835Y101 QUESTCOR PHARMACEUTICALS COMMON STOCK NPV 09 Jul 2012 MR BEAL &COMPANY USD/DTC 0.0312 Jul 2012
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4,630.000 1.000000 NHHO Local 55.447800 0.00 138.90 5.76 256,578.65
Base 55.447800 0.00 138.90 5.76 256,578.65

04 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0207 Sep 2012

2,140.000 1.000000 NHHO Local 47.788900 0.00 42.80 2.30 102,223.15
Base 47.788900 0.00 42.80 2.30 102,223.15

07 Sep 2012 PIPER JAFFRAY USD/DTC 0.0412 Sep 2012

1,210.000 1.000000 NHHO Local 53.070800 0.00 42.35 1.44 64,171.88
Base 53.070800 0.00 42.35 1.44 64,171.88

10 Sep 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0413 Sep 2012

2,090.000 1.000000 NHHO Local 51.070400 0.00 73.15 2.40 106,661.59
Base 51.070400 0.00 73.15 2.40 106,661.59

13 Sep 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0418 Sep 2012

2,600.000 1.000000 NHHO Local 50.235400 0.00 91.00 2.93 130,518.11
Base 50.235400 0.00 91.00 2.93 130,518.11

14 Sep 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0419 Sep 2012

5,500.000 1.000000 NHHO Local 50.626000 0.00 192.50 6.24 278,244.26
Base 50.626000 0.00 192.50 6.24 278,244.26

74835Y101 Total

18,170.000 Local 0.00 580.70 21.07 938,397.64
Base 0.00 580.70 21.07 938,397.64

749660106 RPC INC COMMON STOCK USD.1 06 Aug 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0409 Aug 2012

381.000 1.000000 NHEZ Local 14.380200 0.00 15.24 0.12 5,463.50
Base 14.380200 0.00 15.24 0.12 5,463.50

06 Aug 2012 LIQUIDNETINC USD/DTC 0.0209 Aug 2012

760.000 1.000000 NHEZ Local 14.355000 0.00 15.20 0.25 10,894.35
Base 14.355000 0.00 15.20 0.25 10,894.35

07 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0210 Aug 2012

8,907.000 1.000000 NHEZ Local 13.872100 0.00 178.14 2.77 123,377.88
Base 13.872100 0.00 178.14 2.77 123,377.88
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08 Aug 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0413 Aug 2012

8,042.000 1.000000 NHEZ Local 13.560700 0.00 321.68 2.45 108,731.02
Base 13.560700 0.00 321.68 2.45 108,731.02

08 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0213 Aug 2012

757.000 1.000000 NHEZ Local 13.486700 0.00 15.14 0.23 10,194.06
Base 13.486700 0.00 15.14 0.23 10,194.06

09 Aug 2012 LIQUIDNETINC USD/DTC 0.0214 Aug 2012

1,286.000 1.000000 NHEZ Local 13.043400 0.00 25.72 0.38 16,747.71
Base 13.043400 0.00 25.72 0.38 16,747.71

09 Aug 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0214 Aug 2012

3,119.000 1.000000 NHEZ Local 13.114100 0.00 62.38 0.92 40,839.58
Base 13.114100 0.00 62.38 0.92 40,839.58

09 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0214 Aug 2012

5,467.000 1.000000 NHEZ Local 13.148600 0.00 109.34 1.61 71,772.45
Base 13.148600 0.00 109.34 1.61 71,772.45

10 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0215 Aug 2012

2,968.000 1.000000 NHEZ Local 12.846200 0.00 59.36 0.85 38,067.31
Base 12.846200 0.00 59.36 0.85 38,067.31

13 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0216 Aug 2012

9,045.000 1.000000 NHEZ Local 12.535300 0.00 180.90 2.54 113,198.35
Base 12.535300 0.00 180.90 2.54 113,198.35

14 Aug 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0417 Aug 2012

2,038.000 1.000000 NHEZ Local 12.725000 0.00 81.52 0.58 25,851.45
Base 12.725000 0.00 81.52 0.58 25,851.45

14 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0217 Aug 2012

3,871.000 1.000000 NHEZ Local 12.745000 0.00 77.42 1.11 49,257.37
Base 12.745000 0.00 77.42 1.11 49,257.37

15 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0220 Aug 2012

1,877.000 1.000000 NHEZ Local 12.511500 0.00 37.54 0.53 23,446.02
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Base 12.511500 0.00 37.54 0.53 23,446.02

16 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0221 Aug 2012

7,015.000 1.000000 NHEZ Local 12.491500 0.00 140.30 1.96 87,485.61
Base 12.491500 0.00 140.30 1.96 87,485.61

16 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0221 Aug 2012

2,373.000 1.000000 NHEZ Local 12.519300 0.00 47.46 0.67 29,660.17
Base 12.519300 0.00 47.46 0.67 29,660.17

17 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0222 Aug 2012

602.000 1.000000 NHEZ Local 12.505000 0.00 12.04 0.17 7,515.80
Base 12.505000 0.00 12.04 0.17 7,515.80

749660106 Total

58,508.000 Local 0.00 1,379.38 17.14 762,502.63
Base 0.00 1,379.38 17.14 762,502.63

750753402 RAILAMERICA INC COMMON STOCK USD.0114 Aug 2012 STEPHENS,INC. USD/DTC 0.0217 Aug 2012

6,050.000 1.000000 NHHO Local 27.393400 0.00 121.00 3.72 165,605.35
Base 27.393400 0.00 121.00 3.72 165,605.35

27 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0230 Aug 2012

9,600.000 1.000000 NHHO Local 27.427700 0.00 192.00 5.90 263,108.02
Base 27.427700 0.00 192.00 5.90 263,108.02

04 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0207 Sep 2012

2,110.000 1.000000 NHHO Local 27.400100 0.00 42.20 1.30 57,770.71
Base 27.400100 0.00 42.20 1.30 57,770.71

05 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0210 Sep 2012

4,220.000 1.000000 NHHO Local 27.411200 0.00 84.40 2.60 115,588.26
Base 27.411200 0.00 84.40 2.60 115,588.26

06 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0211 Sep 2012

3,350.000 1.000000 NHHO Local 27.438900 0.00 67.00 2.06 91,851.26
Base 27.438900 0.00 67.00 2.06 91,851.26
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750753402 Total

25,330.000 Local 0.00 506.60 15.58 693,923.60
Base 0.00 506.60 15.58 693,923.60

758750103 REGAL BELOIT CORP COMMON STOCK USD.0131 Jul 2012 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.0403 Aug 2012

907.000 1.000000 NHEX Local 64.953700 0.00 36.28 1.32 58,875.41
Base 64.953700 0.00 36.28 1.32 58,875.41

27 Aug 2012 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.0430 Aug 2012

3,102.000 1.000000 NHEX Local 68.665800 0.00 124.08 4.78 212,872.45
Base 68.665800 0.00 124.08 4.78 212,872.45

758750103 Total

4,009.000 Local 0.00 160.36 6.10 271,747.86
Base 0.00 160.36 6.10 271,747.86

759509102 RELIANCE STEEL + ALUMINUM COMMON STOCK NPV 02 Jul 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0506 Jul 2012

7,283.000 1.000000 NHIB Local 50.137400 0.00 364.15 8.18 364,778.35
Base 50.137400 0.00 364.15 8.18 364,778.35

76009N100 RENT A CENTER INC COMMON STOCK USD.0105 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

500.000 1.000000 NHHZ Local 35.816000 0.00 7.50 0.41 17,900.09
Base 35.816000 0.00 7.50 0.41 17,900.09

76115L998 RESOLUTE LTD FUND LP 1040 03 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH03 Aug 2012

32,178.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 32,178.00
Base 1.000000 0.00 0.00 0.00 32,178.00

18 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH18 Sep 2012

45,596.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 45,596.00
Base 1.000000 0.00 0.00 0.00 45,596.00

76115L998 Total

77,774.000 Local 0.00 0.00 0.00 77,774.00
Base 0.00 0.00 0.00 77,774.00

761996933 RESOLUTE FUND II LIMITED PARTNERSHIP 16 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH16 Jul 2012
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16,236.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 16,236.00
Base 1.000000 0.00 0.00 0.00 16,236.00

770196103 ROBBINS + MYERS INC COMMON STOCK NPV 14 Aug 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0217 Aug 2012

2,620.000 1.000000 NHHO Local 59.908600 0.00 52.40 3.52 156,904.61
Base 59.908600 0.00 52.40 3.52 156,904.61

23 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0428 Aug 2012

1,590.000 1.000000 NHHO Local 59.990200 0.00 55.65 2.14 95,326.63
Base 59.990200 0.00 55.65 2.14 95,326.63

24 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0429 Aug 2012

1,350.000 1.000000 NHHO Local 59.939700 0.00 47.25 1.82 80,869.53
Base 59.939700 0.00 47.25 1.82 80,869.53

11 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0214 Sep 2012

4,180.000 1.000000 NHHO Local 59.632900 0.00 83.60 5.59 249,176.33
Base 59.632900 0.00 83.60 5.59 249,176.33

12 Sep 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0217 Sep 2012

4,650.000 1.000000 NHHO Local 59.631900 0.00 93.00 6.22 277,189.12
Base 59.631900 0.00 93.00 6.22 277,189.12

770196103 Total

14,390.000 Local 0.00 331.90 19.29 859,466.22
Base 0.00 331.90 19.29 859,466.22

777779307 ROSETTA RESOURCES INC COMMON STOCK USD. 19 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0324 Jul 2012

2,400.000 1.000000 NHHO Local 42.925600 0.00 72.00 2.31 102,947.13
Base 42.925600 0.00 72.00 2.31 102,947.13

778296103 ROSS STORES INC COMMON STOCK USD.0102 Jul 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0306 Jul 2012

8,107.000 1.000000 NHEZ Local 63.008400 0.00 243.21 11.45 510,554.44
Base 63.008400 0.00 243.21 11.45 510,554.44

779376102 ROVI CORP COMMON STOCK USD. 20 Jul 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0525 Jul 2012

53,106.000 1.000000 NHIB Local 12.368500 0.00 2,655.30 14.72 654,171.54
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Base 12.368500 0.00 2,655.30 14.72 654,171.54

78377T107 RYMAN HOSPITALITY PROPERTIES REIT USD.01 31 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

500.000 1.000000 NHIH Local 40.547800 0.00 0.00 0.46 20,273.44
Base 40.547800 0.00 0.00 0.46 20,273.44

78377T107 RYMAN HOSPITALITY PROPERTIES REIT USD.01 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

500.000 1.000000 NHHZ Local 40.099000 0.00 7.50 0.45 20,041.55
Base 40.099000 0.00 7.50 0.45 20,041.55

78377T107 Total

1,000.000 Local 0.00 7.50 0.91 40,314.99
Base 0.00 7.50 0.91 40,314.99

78464M106 SRS LABS INC COMMON STOCK USD. 18 Jul 2012 MERGER USD/DTC26 Jul 2012

1,950.000 1.000000 NHIH Local 8.005835 0.00 0.00 0.00 15,611.38
Base 8.005835 0.00 0.00 0.00 15,611.38

800013104 SANDERSON FARMS INC COMMON STOCK USD1. 04 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0107 Sep 2012

7,135.000 1.000000 NHDU Local 44.074400 0.00 35.68 7.05 314,428.11
Base 44.074400 0.00 35.68 7.05 314,428.11

803111103 SARA LEE CORP COMMON STOCK USD.0129 Jun 2012 MERGER NON CASH USD/DTCCANCEL

-30,495.000 1.000000 NHDM Local 10.587000 0.00 0.00 0.00 -322,850.57
Base 10.587000 0.00 0.00 0.00 -322,850.57

803111103 SARA LEE CORP COMMON STOCK USD.0129 Jun 2012 MERGER NON CASH USD/DTCCANCEL

-3,750.000 1.000000 NHHY Local 10.587000 0.00 0.00 0.00 -39,701.25
Base 10.587000 0.00 0.00 0.00 -39,701.25

803111103 SARA LEE CORP COMMON STOCK USD.0129 Jun 2012 10 MERGER NON CASH USD/DTC09 Jul 2012

30,495.000 1.000000 NHDM Local 10.587000 0.00 0.00 0.00 322,850.57
Base 10.587000 0.00 0.00 0.00 322,850.57

803111103 SARA LEE CORP COMMON STOCK USD.0129 Jun 2012 10 MERGER NON CASH USD/DTC09 Jul 2012

3,750.000 1.000000 NHHY Local 10.587000 0.00 0.00 0.00 39,701.25
Base 10.587000 0.00 0.00 0.00 39,701.25
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803111103 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

812350106 SEARS HOLDINGS CORP COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

2,032.000 1.000000 NHDM Local 54.603300 0.00 30.48 2.49 110,920.94
Base 54.603300 0.00 30.48 2.49 110,920.94

812350114 SEARS HOMETOWN AND OUTLE RTS EXP 31DEC49 19 Sep 2012 INSTINET USD/DTC 0.0224 Sep 2012

2,032.000 1.000000 NHDM Local 2.414100 0.00 30.48 0.11 4,874.86
Base 2.414100 0.00 30.48 0.11 4,874.86

812350114 SEARS HOMETOWN AND OUTLE RTS EXP 31DEC49 19 Sep 2012 INSTINET USD/DTC 0.0224 Sep 2012

1,542.000 1.000000 NHHY Local 2.414100 0.00 23.13 0.09 3,699.32
Base 2.414100 0.00 23.13 0.09 3,699.32

812350114 Total

3,574.000 Local 0.00 53.61 0.20 8,574.18
Base 0.00 53.61 0.20 8,574.18

81619Q105 SELECT MEDICAL HOLDINGS CORP COMMON STOCK USD. 04 Sep 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC04 Sep 2012

31,638.000 1.000000 NHEL Local 10.350000 0.00 0.00 0.00 327,453.30
Base 10.350000 0.00 0.00 0.00 327,453.30

81619Q105 SELECT MEDICAL HOLDINGS CORP COMMON STOCK USD. 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

31,700.000 1.000000 NHHZ Local 10.289200 0.00 475.50 7.31 325,684.83
Base 10.289200 0.00 475.50 7.31 325,684.83

81619Q105 SELECT MEDICAL HOLDINGS CORP COMMON STOCK USD. 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,300.000 1.000000 NHIH Local 11.147700 0.00 19.50 0.33 14,472.18
Base 11.147700 0.00 19.50 0.33 14,472.18

81619Q105 Total

64,638.000 Local 0.00 495.00 7.64 667,610.31
Base 0.00 495.00 7.64 667,610.31

81725T100 SENSIENT TECHNOLOGIES CORP COMMON STOCK USD.1 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012
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500.000 1.000000 NHHZ Local 36.710000 0.00 7.50 0.42 18,347.08
Base 36.710000 0.00 7.50 0.42 18,347.08

831865209 SMITH (A.O.) CORP COMMON STOCK USD1. 14 Sep 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0419 Sep 2012

1,550.000 1.000000 NHHO Local 56.560300 0.00 54.25 1.97 87,612.25
Base 56.560300 0.00 54.25 1.97 87,612.25

83413U100 SOLAR CAPITAL LTD COMMON STOCK USD.0126 Jul 2012 SALE OF FRACTIONAL S USD/DTC26 Jul 2012

0.736 1.000000 NHHZ Local 19.741847 0.00 0.00 0.00 14.53
Base 19.741847 0.00 0.00 0.00 14.53

83413U100 SOLAR CAPITAL LTD COMMON STOCK USD.0126 Jul 2012 SALE OF FRACTIONAL S USD/DTC26 Jul 2012

0.181 1.000000 NHIH Local 19.668508 0.00 0.00 0.00 3.56
Base 19.668508 0.00 0.00 0.00 3.56

83413U100 Total

0.917 Local 0.00 0.00 0.00 18.09
Base 0.00 0.00 0.00 18.09

83416B109 SOLARWINDS INC COMMON STOCK USD. 30 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0305 Sep 2012

35,811.000 1.000000 NHDZ Local 54.703200 0.00 1,074.33 43.88 1,957,858.09
Base 54.703200 0.00 1,074.33 43.88 1,957,858.09

31 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0306 Sep 2012

44,489.000 1.000000 NHDZ Local 54.725600 0.00 1,334.67 54.54 2,433,298.01
Base 54.725600 0.00 1,334.67 54.54 2,433,298.01

83416B109 Total

80,300.000 Local 0.00 2,409.00 98.42 4,391,156.10
Base 0.00 2,409.00 98.42 4,391,156.10

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0126 Jul 2012 SALE OF FRACTIONAL S USD/DTC26 Jul 2012

0.292 1.000000 NHHZ Local 30.821917 0.00 0.00 0.00 9.00
Base 30.821917 0.00 0.00 0.00 9.00

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0126 Jul 2012 SALE OF FRACTIONAL S USD/DTC26 Jul 2012

0.875 1.000000 NHIH Local 11.280000 0.00 0.00 0.00 9.87
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Base 11.280000 0.00 0.00 0.00 9.87

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0110 Aug 2012 SALE OF FRACTIONAL S USD/DTC10 Aug 2012

0.225 1.000000 NHHZ Local 10.711111 0.00 0.00 0.00 2.41
Base 10.711111 0.00 0.00 0.00 2.41

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0110 Aug 2012 SALE OF FRACTIONAL S USD/DTC10 Aug 2012

0.312 1.000000 NHIH Local 10.865384 0.00 0.00 0.00 3.39
Base 10.865384 0.00 0.00 0.00 3.39

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0117 Sep 2012 SALE OF FRACTIONAL S USD/DTC17 Sep 2012

0.314 1.000000 NHHZ Local 12.738853 0.00 0.00 0.00 4.00
Base 12.738853 0.00 0.00 0.00 4.00

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0117 Sep 2012 SALE OF FRACTIONAL S USD/DTC17 Sep 2012

0.818 1.000000 NHIH Local 12.738386 0.00 0.00 0.00 10.42
Base 12.738386 0.00 0.00 0.00 10.42

83416M105 Total

2.836 Local 0.00 0.00 0.00 39.09
Base 0.00 0.00 0.00 39.09

834376501 SOLUTIA INC COMMON STOCK USD.0103 Jul 2012 MERGER USD/DTC03 Jul 2012

30,785.000 1.000000 NHIM Local 28.026399 0.00 0.00 0.00 862,792.72
Base 28.026399 0.00 0.00 0.00 862,792.72

852857200 STAMPS.COM INC COMMON STOCK USD. 01 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0406 Aug 2012

2,120.000 1.000000 NHHO Local 20.495000 0.00 84.80 0.98 43,363.62
Base 20.495000 0.00 84.80 0.98 43,363.62

02 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0407 Aug 2012

3,380.000 1.000000 NHHO Local 20.028100 0.00 135.20 1.52 67,558.26
Base 20.028100 0.00 135.20 1.52 67,558.26

03 Aug 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0408 Aug 2012

2,530.000 1.000000 NHHO Local 20.491200 0.00 101.20 1.17 51,740.37
Base 20.491200 0.00 101.20 1.17 51,740.37
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08 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0213 Aug 2012

1,070.000 1.000000 NHHO Local 20.799800 0.00 21.40 0.50 22,233.89
Base 20.799800 0.00 21.40 0.50 22,233.89

09 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0214 Aug 2012

1,580.000 1.000000 NHHO Local 20.484200 0.00 31.60 0.73 32,332.71
Base 20.484200 0.00 31.60 0.73 32,332.71

10 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0215 Aug 2012

6,470.000 1.000000 NHHO Local 19.657800 0.00 129.40 2.85 127,053.72
Base 19.657800 0.00 129.40 2.85 127,053.72

14 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0217 Aug 2012

3,550.000 1.000000 NHHO Local 18.976100 0.00 71.00 1.51 67,292.65
Base 18.976100 0.00 71.00 1.51 67,292.65

852857200 Total

20,700.000 Local 0.00 574.60 9.26 411,575.22
Base 0.00 574.60 9.26 411,575.22

85299E993 SPROUT CAPITAL IX LP 28 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH28 Aug 2012

184,269.930 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 184,269.93
Base 1.000000 0.00 0.00 0.00 184,269.93

853626109 STANDARD MICROSYSTEMS CORP COMMON STOCK USD.1 03 Aug 2012 MERGER USD/DTC03 Aug 2012

4,050.000 1.000000 NHIH Local 37.000000 0.00 0.00 0.00 149,850.00
Base 37.000000 0.00 0.00 0.00 149,850.00

854502101 STANLEY BLACK + DECKER INC COMMON STOCK USD2.524 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0227 Jul 2012

1,000.000 1.000000 NHDM Local 64.079000 0.00 15.00 1.44 64,062.56
Base 64.079000 0.00 15.00 1.44 64,062.56

85571B105 STARWOOD PROPERTY TRUST INC REIT USD.01 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

800.000 1.000000 NHHZ Local 23.571300 0.00 12.00 0.43 18,844.61
Base 23.571300 0.00 12.00 0.43 18,844.61

85590A401 STARWOOD HOTELS + RESORTS COMMON STOCK USD.0101 Aug 2012 LOOP CAPITAL MARKETS USD/DTC 0.0206 Aug 2012
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2,300.000 1.000000 NHEY Local 53.661900 0.00 46.00 2.77 123,373.60
Base 53.661900 0.00 46.00 2.77 123,373.60

860630102 STIFEL FINANCIAL CORP COMMON STOCK USD.1526 Sep 2012 STATE STREET GLOBAL MARKETS, LLC USD/DTC 0.04OPEN

8,884.000 1.000000 NHIB Local 33.614600 0.00 355.36 6.69 298,270.06
Base 33.614600 0.00 355.36 6.69 298,270.06

862685104 STRATASYS INC COMMON STOCK USD.0106 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0411 Jul 2012

880.000 1.000000 NHHO Local 52.673900 0.00 35.20 1.04 46,316.79
Base 52.673900 0.00 35.20 1.04 46,316.79

19 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0324 Jul 2012

700.000 1.000000 NHHO Local 57.189500 0.00 21.00 0.90 40,010.75
Base 57.189500 0.00 21.00 0.90 40,010.75

30 Jul 2012 BARCLAYS CAPITAL LE USD/DTC 0.0402 Aug 2012

800.000 1.000000 NHHO Local 62.284700 0.00 32.00 1.12 49,794.64
Base 62.284700 0.00 32.00 1.12 49,794.64

17 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0422 Aug 2012

510.000 1.000000 NHHO Local 68.327400 0.00 20.40 0.79 34,825.78
Base 68.327400 0.00 20.40 0.79 34,825.78

21 Aug 2012 PIPER JAFFRAY USD/DTC 0.0424 Aug 2012

1,290.000 1.000000 NHHO Local 71.969500 0.00 45.15 2.08 92,793.43
Base 71.969500 0.00 45.15 2.08 92,793.43

18 Sep 2012 INSTINET USD/DTC 0.0221 Sep 2012

1,240.000 1.000000 NHHO Local 59.875200 0.00 24.80 1.67 74,218.78
Base 59.875200 0.00 24.80 1.67 74,218.78

19 Sep 2012 PIPER JAFFRAY USD/DTC 0.0424 Sep 2012

5,310.000 1.000000 NHHO Local 58.261100 0.00 185.85 6.93 309,173.66
Base 58.261100 0.00 185.85 6.93 309,173.66

862685104 Total

10,730.000 Local 0.00 364.40 14.53 647,133.83
Base 0.00 364.40 14.53 647,133.83
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863667101 STRYKER CORP COMMON STOCK USD.1 14 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0217 Aug 2012

2,950.000 1.000000 NHEY Local 53.589400 0.00 59.00 3.55 158,026.18
Base 53.589400 0.00 59.00 3.55 158,026.18

863667101 STRYKER CORP COMMON STOCK USD.1 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,400.000 1.000000 NHDM Local 55.749300 0.00 21.00 1.75 78,026.27
Base 55.749300 0.00 21.00 1.75 78,026.27

863667101 Total

4,350.000 Local 0.00 80.00 5.30 236,052.45
Base 0.00 80.00 5.30 236,052.45

868733106 SUREWEST COMMUNICATIONS COMMON STOCK NPV 28 Jun 2012 MERGER NON CASH USD/DTC16 Jul 2012

7,700.000 1.000000 NHHZ Local 13.612550 0.00 0.00 0.00 104,816.64
Base 13.612550 0.00 0.00 0.00 104,816.64

868733106 SUREWEST COMMUNICATIONS COMMON STOCK NPV 28 Jun 2012 MERGER USD/DTC16 Jul 2012

2,350.000 1.000000 NHIH Local 22.428910 0.00 0.00 0.00 52,707.94
Base 22.428910 0.00 0.00 0.00 52,707.94

868733106 Total

10,050.000 Local 0.00 0.00 0.00 157,524.58
Base 0.00 0.00 0.00 157,524.58

868873100 SURMODICS INC COMMON STOCK USD.0514 Sep 2012 SALE OF FRACTIONAL S USD/DTC14 Sep 2012

0.685 1.000000 NHHZ Local 11.430656 0.00 0.00 0.00 7.83
Base 11.430656 0.00 0.00 0.00 7.83

868873100 SURMODICS INC COMMON STOCK USD.0514 Sep 2012 SALE OF FRACTIONAL S USD/DTC14 Sep 2012

0.177 1.000000 NHIH Local 11.412429 0.00 0.00 0.00 2.02
Base 11.412429 0.00 0.00 0.00 2.02

868873100 Total

0.862 Local 0.00 0.00 0.00 9.85
Base 0.00 0.00 0.00 9.85

869099101 SUSQUEHANNA BANCSHARES INC COMMON STOCK USD2. 01 Aug 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0306 Aug 2012
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5,060.000 1.000000 NHHO Local 10.317700 0.00 151.80 1.17 52,054.59
Base 10.317700 0.00 151.80 1.17 52,054.59

21 Aug 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0324 Aug 2012

3,930.000 1.000000 NHHO Local 10.941400 0.00 117.90 0.97 42,880.83
Base 10.941400 0.00 117.90 0.97 42,880.83

869099101 Total

8,990.000 Local 0.00 269.70 2.14 94,935.42
Base 0.00 269.70 2.14 94,935.42

871546206 SYMMETRY MEDICAL INC COMMON STOCK USD. 10 Jul 2012 SIDOTI + COMPANY LLC USD/DTC 0.0313 Jul 2012

2,831.000 1.000000 NHEX Local 8.140700 0.00 84.93 0.52 22,960.87
Base 8.140700 0.00 84.93 0.52 22,960.87

11 Jul 2012 SIDOTI + COMPANY LLC USD/DTC 0.0316 Jul 2012

3,341.000 1.000000 NHEX Local 8.186900 0.00 100.23 0.62 27,251.58
Base 8.186900 0.00 100.23 0.62 27,251.58

12 Jul 2012 SIDOTI + COMPANY LLC USD/DTC 0.0217 Jul 2012

9,894.000 1.000000 NHEX Local 8.079100 0.00 197.88 1.80 79,734.94
Base 8.079100 0.00 197.88 1.80 79,734.94

871546206 Total

16,066.000 Local 0.00 383.04 2.94 129,947.39
Base 0.00 383.04 2.94 129,947.39

87244T109 TICC CAPITAL CORP COMMON STOCK USD.0116 Jul 2012 SALE OF FRACTIONAL S USD/DTC

0.785 1.000000 NHHZ Local 0.980891 0.00 0.00 0.00 0.77
Base 0.980891 0.00 0.00 0.00 0.77

16 Jul 2012 SALE OF FRACTIONAL S USD/DTCCANCEL

-0.785 1.000000 NHHZ Local 0.980891 0.00 0.00 0.00 -0.77
Base 0.980891 0.00 0.00 0.00 -0.77

87244T109 TICC CAPITAL CORP COMMON STOCK USD.0116 Jul 2012 SALE OF FRACTIONAL S USD/DTC

0.502 1.000000 NHIH Local 0.976095 0.00 0.00 0.00 0.49
Base 0.976095 0.00 0.00 0.00 0.49
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16 Jul 2012 SALE OF FRACTIONAL S USD/DTCCANCEL

-0.502 1.000000 NHIH Local 0.976095 0.00 0.00 0.00 -0.49
Base 0.976095 0.00 0.00 0.00 -0.49

87244T109 TICC CAPITAL CORP COMMON STOCK USD.0116 Jul 2012 SALE OF FRACTIONAL S USD/DTC16 Jul 2012

0.785 1.000000 NHHZ Local 6.662420 0.00 0.00 0.00 5.23
Base 6.662420 0.00 0.00 0.00 5.23

87244T109 TICC CAPITAL CORP COMMON STOCK USD.0116 Jul 2012 SALE OF FRACTIONAL S USD/DTC16 Jul 2012

0.502 1.000000 NHIH Local 6.713147 0.00 0.00 0.00 3.37
Base 6.713147 0.00 0.00 0.00 3.37

87244T109 Total

1.287 Local 0.00 0.00 0.00 8.60
Base 0.00 0.00 0.00 8.60

874039100 TAIWAN SEMICONDUCTOR SP ADR ADR 20 Jul 2012 PERSHING LLC USD/DTC 0.0225 Jul 2012

312,830.000 1.000000 NHEB Local 12.758800 0.00 6,256.60 89.41 3,984,989.39
Base 12.758800 0.00 6,256.60 89.41 3,984,989.39

874161102 TALBOTS INC COMMON STOCK USD.0106 Aug 2012 16 MERGER USD/DTC22 Aug 2012

17,890.000 1.000000 NHHZ Local 2.750000 0.00 0.00 0.00 49,197.50
Base 2.750000 0.00 0.00 0.00 49,197.50

874161102 TALBOTS INC COMMON STOCK USD.0106 Aug 2012 MERGER USD/DTC

11,500.000 1.000000 NHIH Local 2.750000 0.00 0.00 0.00 31,625.00
Base 2.750000 0.00 0.00 0.00 31,625.00

06 Aug 2012 MERGER USD/DTCCANCEL

-11,500.000 1.000000 NHIH Local 2.750000 0.00 0.00 0.00 -31,625.00
Base 2.750000 0.00 0.00 0.00 -31,625.00

02 Aug 2012 TENDER OFFER USD/DTC09 Aug 2012

11,500.000 1.000000 NHIH Local 2.750000 0.00 0.00 0.00 31,625.00
Base 2.750000 0.00 0.00 0.00 31,625.00
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874161102 Total

29,390.000 Local 0.00 0.00 0.00 80,822.50
Base 0.00 0.00 0.00 80,822.50

87612G101 TARGA RESOURCES CORP COMMON STOCK USD. 04 Sep 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC04 Sep 2012

6,880.000 1.000000 NHEL Local 45.270000 0.00 0.00 0.00 311,457.60
Base 45.270000 0.00 0.00 0.00 311,457.60

87612G101 TARGA RESOURCES CORP COMMON STOCK USD. 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

6,880.000 1.000000 NHHZ Local 45.479900 0.00 103.20 7.01 312,791.50
Base 45.479900 0.00 103.20 7.01 312,791.50

87612G101 Total

13,760.000 Local 0.00 103.20 7.01 624,249.10
Base 0.00 103.20 7.01 624,249.10

87899P931 TCW SHARED OPP FUND V LIMITED PARTNERSHIP 18 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH18 Sep 2012

939,716.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 939,716.00
Base 1.000000 0.00 0.00 0.00 939,716.00

879369106 TELEFLEX INC COMMON STOCK USD1. 21 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0326 Sep 2012

1,320.000 1.000000 NHHO Local 70.025900 0.00 33.00 2.08 92,399.11
Base 70.025900 0.00 33.00 2.08 92,399.11

879664100 TELLABS INC COMMON STOCK USD.0105 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

5,000.000 1.000000 NHHZ Local 3.565000 0.00 75.00 0.40 17,749.60
Base 3.565000 0.00 75.00 0.40 17,749.60

88076W103 TERADATA CORP COMMON STOCK USD.0118 Sep 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0221 Sep 2012

1,125.000 1.000000 NHEY Local 76.025200 0.00 22.50 1.92 85,503.93
Base 76.025200 0.00 22.50 1.92 85,503.93

880779103 TEREX CORP COMMON STOCK USD.0121 Aug 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0324 Aug 2012

3,120.000 1.000000 NHHO Local 22.434900 0.00 93.60 1.57 69,901.72
Base 22.434900 0.00 93.60 1.57 69,901.72
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88157K101 TESCO CORP COMMON STOCK NPV 31 Jul 2012 LIQUIDNETINC USD/DTC 0.0103 Aug 2012

1,550.000 1.000000 NHDX Local 11.781700 0.00 15.50 0.41 18,245.73
Base 11.781700 0.00 15.50 0.41 18,245.73

01 Aug 2012 LIQUIDNETINC USD/DTC 0.0106 Aug 2012

10,850.000 1.000000 NHDX Local 11.594500 0.00 108.50 2.82 125,689.01
Base 11.594500 0.00 108.50 2.82 125,689.01

88157K101 Total

12,400.000 Local 0.00 124.00 3.23 143,934.74
Base 0.00 124.00 3.23 143,934.74

883203101 TEXTRON INC COMMON STOCK USD. 15 Aug 2012 HEEVERS &CO. INC. USD/DTC 0.0220 Aug 2012

2,800.000 1.000000 NHDM Local 26.769300 0.00 42.00 1.68 74,910.36
Base 26.769300 0.00 42.00 1.68 74,910.36

88579Y101 3M CO COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

3,100.000 1.000000 NHDM Local 92.774000 0.00 46.50 6.45 287,546.45
Base 92.774000 0.00 46.50 6.45 287,546.45

886547108 TIFFANY + CO COMMON STOCK USD.0117 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0120 Sep 2012

1,825.000 1.000000 NHIB Local 65.290200 0.00 18.25 2.67 119,133.70
Base 65.290200 0.00 18.25 2.67 119,133.70

18 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0121 Sep 2012

3,468.000 1.000000 NHIB Local 64.051900 0.00 34.68 4.98 222,092.33
Base 64.051900 0.00 34.68 4.98 222,092.33

886547108 Total

5,293.000 Local 0.00 52.93 7.65 341,226.03
Base 0.00 52.93 7.65 341,226.03

887389104 TIMKEN CO COMMON STOCK NPV 31 Jul 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0503 Aug 2012

15,164.000 1.000000 NHIB Local 36.231700 0.00 758.20 12.31 548,646.99
Base 36.231700 0.00 758.20 12.31 548,646.99

01 Aug 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0506 Aug 2012
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4,114.000 1.000000 NHIB Local 39.659700 0.00 205.70 3.66 162,950.65
Base 39.659700 0.00 205.70 3.66 162,950.65

887389104 Total

19,278.000 Local 0.00 963.90 15.97 711,597.64
Base 0.00 963.90 15.97 711,597.64

891777104 TOWER GROUP INC COMMON STOCK USD.0120 Jul 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0425 Jul 2012

2,890.000 1.000000 NHEX Local 21.312200 0.00 115.60 1.38 61,475.28
Base 21.312200 0.00 115.60 1.38 61,475.28

23 Jul 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0426 Jul 2012

1,274.000 1.000000 NHEX Local 21.056400 0.00 50.96 0.61 26,774.28
Base 21.056400 0.00 50.96 0.61 26,774.28

24 Jul 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0427 Jul 2012

3,152.000 1.000000 NHEX Local 20.922200 0.00 126.08 1.48 65,819.21
Base 20.922200 0.00 126.08 1.48 65,819.21

25 Jul 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0430 Jul 2012

4,161.000 1.000000 NHEX Local 21.015700 0.00 166.44 1.96 87,277.93
Base 21.015700 0.00 166.44 1.96 87,277.93

26 Jul 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0431 Jul 2012

3,352.000 1.000000 NHEX Local 21.109300 0.00 134.08 1.59 70,622.70
Base 21.109300 0.00 134.08 1.59 70,622.70

26 Jul 2012 HEEVERS &CO. INC. USD/DTC 0.0331 Jul 2012

5,245.000 1.000000 NHEX Local 21.166900 0.00 157.35 2.49 110,860.55
Base 21.166900 0.00 157.35 2.49 110,860.55

06 Aug 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0309 Aug 2012

7,592.000 1.000000 NHEX Local 17.877600 0.00 227.76 3.05 135,495.93
Base 17.877600 0.00 227.76 3.05 135,495.93

07 Aug 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0310 Aug 2012

5,733.000 1.000000 NHEX Local 17.995300 0.00 171.99 2.32 102,992.74
Base 17.995300 0.00 171.99 2.32 102,992.74
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08 Aug 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0313 Aug 2012

5,357.000 1.000000 NHEX Local 18.400300 0.00 160.71 2.21 98,407.49
Base 18.400300 0.00 160.71 2.21 98,407.49

891777104 Total

38,756.000 Local 0.00 1,310.97 17.09 759,726.11
Base 0.00 1,310.97 17.09 759,726.11

892356106 TRACTOR SUPPLY COMPANY COMMON STOCK USD. 25 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Jul 2012

3,745.000 1.000000 NHIB Local 78.632900 0.00 37.45 6.60 294,436.16
Base 78.632900 0.00 37.45 6.60 294,436.16

892356106 TRACTOR SUPPLY COMPANY COMMON STOCK USD. 28 Aug 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0131 Aug 2012

11,500.000 1.000000 NHDU Local 96.530300 0.00 57.50 24.87 1,110,016.08
Base 96.530300 0.00 57.50 24.87 1,110,016.08

29 Aug 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0104 Sep 2012

4,040.000 1.000000 NHDU Local 96.392000 0.00 20.20 8.73 389,394.75
Base 96.392000 0.00 20.20 8.73 389,394.75

892356106 Total

19,285.000 Local 0.00 115.15 40.20 1,793,846.99
Base 0.00 115.15 40.20 1,793,846.99

89469A104 TREEHOUSE FOODS INC COMMON STOCK USD.0108 Aug 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0413 Aug 2012

1,070.000 1.000000 NHHO Local 52.746200 0.00 42.80 1.27 56,394.36
Base 52.746200 0.00 42.80 1.27 56,394.36

27 Aug 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0430 Aug 2012

4,120.000 1.000000 NHHO Local 52.257200 0.00 144.20 4.83 215,150.63
Base 52.257200 0.00 144.20 4.83 215,150.63

29 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0304 Sep 2012

1,000.000 1.000000 NHHO Local 52.371500 0.00 25.00 1.18 52,345.32
Base 52.371500 0.00 25.00 1.18 52,345.32

30 Aug 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0405 Sep 2012
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3,320.000 1.000000 NHHO Local 52.296600 0.00 116.20 3.89 173,504.62
Base 52.296600 0.00 116.20 3.89 173,504.62

31 Aug 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0406 Sep 2012

1,770.000 1.000000 NHHO Local 52.257400 0.00 61.95 2.08 92,431.57
Base 52.257400 0.00 61.95 2.08 92,431.57

89469A104 TREEHOUSE FOODS INC COMMON STOCK USD.0119 Sep 2012 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.0524 Sep 2012

10,142.000 1.000000 NHIB Local 52.201400 0.00 507.10 11.86 528,907.64
Base 52.201400 0.00 507.10 11.86 528,907.64

89469A104 Total

21,422.000 Local 0.00 897.25 25.11 1,118,734.14
Base 0.00 897.25 25.11 1,118,734.14

895848109 TRIANGLE CAPITAL CORP COMMON STOCK USD. 11 Jul 2012 SALE OF FRACTIONAL S USD/DTC11 Jul 2012

0.017 1.000000 NHIH Local 18.235294 0.00 0.00 0.00 0.31
Base 18.235294 0.00 0.00 0.00 0.31

895848109 TRIANGLE CAPITAL CORP COMMON STOCK USD. 11 Jul 2012 SALE OF FRACTIONAL S USD/DTC11 Jul 2012

0.433 1.000000 NHHZ Local 18.267898 0.00 0.00 0.00 7.91
Base 18.267898 0.00 0.00 0.00 7.91

895848109 Total

0.450 Local 0.00 0.00 0.00 8.22
Base 0.00 0.00 0.00 8.22

896522109 TRINITY INDUSTRIES INC COMMON STOCK USD1. 30 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0302 Aug 2012

8,364.000 1.000000 NHIB Local 27.955800 0.00 250.92 5.24 233,566.15
Base 27.955800 0.00 250.92 5.24 233,566.15

31 Jul 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0303 Aug 2012

6,477.000 1.000000 NHIB Local 27.946600 0.00 194.31 4.06 180,811.76
Base 27.946600 0.00 194.31 4.06 180,811.76

896522109 Total

14,841.000 Local 0.00 445.23 9.30 414,377.91
Base 0.00 445.23 9.30 414,377.91
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902681105 UGI CORP COMMON STOCK NPV 02 Jul 2012 LIQUIDNETINC USD/DTC 0.0206 Jul 2012

3,700.000 1.000000 NHDF Local 29.754500 0.00 55.50 2.47 110,033.68
Base 29.754500 0.00 55.50 2.47 110,033.68

02 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0106 Jul 2012

6,500.000 1.000000 NHDF Local 30.158900 0.00 48.75 4.40 195,979.70
Base 30.158900 0.00 48.75 4.40 195,979.70

03 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0109 Jul 2012

200.000 1.000000 NHDF Local 30.248600 0.00 1.50 0.14 6,048.08
Base 30.248600 0.00 1.50 0.14 6,048.08

05 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0110 Jul 2012

1,600.000 1.000000 NHDF Local 30.115600 0.00 12.00 1.08 48,171.88
Base 30.115600 0.00 12.00 1.08 48,171.88

06 Jul 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0111 Jul 2012

1,700.000 1.000000 NHDF Local 30.151800 0.00 12.75 1.15 51,244.16
Base 30.151800 0.00 12.75 1.15 51,244.16

06 Jul 2012 LIQUIDNETINC USD/DTC 0.0211 Jul 2012

3,100.000 1.000000 NHDF Local 30.095000 0.00 46.50 2.09 93,245.91
Base 30.095000 0.00 46.50 2.09 93,245.91

09 Jul 2012 UBS SECURITIES LLC USD/DTC 0.0112 Jul 2012

200.000 1.000000 NHDF Local 30.310300 0.00 1.40 0.14 6,060.52
Base 30.310300 0.00 1.40 0.14 6,060.52

10 Jul 2012 UBS SECURITIES LLC USD/DTC 0.0113 Jul 2012

6,600.000 1.000000 NHDF Local 30.468000 0.00 46.20 4.51 201,038.09
Base 30.468000 0.00 46.20 4.51 201,038.09

902681105 Total

23,600.000 Local 0.00 224.60 15.98 711,822.02
Base 0.00 224.60 15.98 711,822.02

903999969 ULLICO J FOR JOBS 01 Jun 2012 STATE STREET BANK AND TRUST USD/BOS01 Jun 2012

4.426 1.000000 NHFL Local 11,840.372797 0.00 0.00 0.00 52,405.49
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Base 11,840.372797 0.00 0.00 0.00 52,405.49

01 Jul 2012 STATE STREET BANK AND TRUST USD/BOS01 Jul 2012

4.423 1.000000 NHFL Local 11,866.791770 0.00 0.00 0.00 52,486.82
Base 11,866.791770 0.00 0.00 0.00 52,486.82

01 Aug 2012 REDEMPTION USD/BOS01 Aug 2012

4.420 1.000000 NHFL Local 11,920.891402 0.00 0.00 0.00 52,690.34
Base 11,920.891402 0.00 0.00 0.00 52,690.34

903999969 Total

13.269 Local 0.00 0.00 0.00 157,582.65
Base 0.00 0.00 0.00 157,582.65

904311107 UNDER ARMOUR INC CLASS A COMMON STOCK USD. 25 Jul 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.0330 Jul 2012

5,115.000 1.000000 NHIB Local 54.231400 0.00 153.45 6.22 277,233.94
Base 54.231400 0.00 153.45 6.22 277,233.94

07 Aug 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.0310 Aug 2012

8,065.000 1.000000 NHIB Local 58.072000 0.00 241.95 10.50 468,098.23
Base 58.072000 0.00 241.95 10.50 468,098.23

904311107 Total

13,180.000 Local 0.00 395.40 16.72 745,332.17
Base 0.00 395.40 16.72 745,332.17

911268100 UNITED ONLINE INC COMMON STOCK USD. 24 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0227 Sep 2012

24,280.000 1.000000 NHDY Local 5.549600 0.00 485.60 3.02 134,255.67
Base 5.549600 0.00 485.60 3.02 134,255.67

25 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0228 Sep 2012

20,000.000 1.000000 NHDY Local 5.640200 0.00 400.00 2.53 112,401.47
Base 5.640200 0.00 400.00 2.53 112,401.47

911268100 Total

44,280.000 Local 0.00 885.60 5.55 246,657.14
Base 0.00 885.60 5.55 246,657.14
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911312106 UNITED PARCEL SERVICE CL B COMMON STOCK USD.0126 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

11,900.000 1.000000 NHDM Local 71.921800 0.00 178.50 19.18 855,671.74
Base 71.921800 0.00 178.50 19.18 855,671.74

913017109 UNITED TECHNOLOGIES CORP COMMON STOCK USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

4,100.000 1.000000 NHDM Local 78.724400 0.00 61.50 7.24 322,701.30
Base 78.724400 0.00 61.50 7.24 322,701.30

913915104 UNIVERSAL TECHNICAL INSTITUT COMMON STOCK USD. 11 Sep 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0314 Sep 2012

4,400.000 1.000000 NHDY Local 12.901400 0.00 132.00 1.28 56,632.88
Base 12.901400 0.00 132.00 1.28 56,632.88

916QWE902 RIVERSIDE CAPITAL APPRECIATION LP 14 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH14 Sep 2012

1,368,162.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,368,162.00
Base 1.000000 0.00 0.00 0.00 1,368,162.00

917BSR900 CLSA FINANCIAL PRODUCTS WTS CALL EXP 05MAY15 07 Aug 2012 CREDIT LYONNAIS SECS USD/EUR

465,000.000 1.000000 NHHP Local 4.644885 0.00 971.85 2,136.68 2,156,763.00
Base 4.644885 0.00 971.85 2,136.68 2,156,763.00

07 Aug 2012 CREDIT LYONNAIS SECS USD/EURCANCEL

-465,000.000 1.000000 NHHP Local 4.644885 0.00 -971.85 -2,136.68 -2,156,763.00
Base 4.644885 0.00 -971.85 -2,136.68 -2,156,763.00

07 Aug 2012 CREDIT LYONNAIS SECS USD/EUR09 Aug 2012

465,000.000 1.000000 NHHP Local 4.644885 0.00 971.85 2,136.68 2,156,763.00
Base 4.644885 0.00 971.85 2,136.68 2,156,763.00

10 Aug 2012 CREDIT LYONNAIS SECS USD/EUR

463,672.000 1.000000 NHHP Local 4.826163 0.00 1,007.10 2,221.45 2,234,528.10
Base 4.826163 0.00 1,007.10 2,221.45 2,234,528.10

10 Aug 2012 CREDIT LYONNAIS SECS USD/EURCANCEL

-463,672.000 1.000000 NHHP Local 4.826163 0.00 -1,007.10 -2,221.45 -2,234,528.10
Base 4.826163 0.00 -1,007.10 -2,221.45 -2,234,528.10

10 Aug 2012 CREDIT LYONNAIS SECS USD/EUR14 Aug 2012
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463,672.000 1.000000 NHHP Local 4.826163 0.00 1,007.10 2,221.45 2,234,528.10
Base 4.826163 0.00 1,007.10 2,221.45 2,234,528.10

917BSR900 Total

928,672.000 Local 0.00 1,978.95 4,358.13 4,391,291.10
Base 0.00 1,978.95 4,358.13 4,391,291.10

91879Q109 VAIL RESORTS INC COMMON STOCK USD.0124 Aug 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0429 Aug 2012

2,130.000 1.000000 NHHO Local 51.813000 0.00 74.55 2.48 110,284.66
Base 51.813000 0.00 74.55 2.48 110,284.66

25 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0428 Sep 2012

480.000 1.000000 NHHO Local 58.028700 0.00 16.80 0.63 27,836.35
Base 58.028700 0.00 16.80 0.63 27,836.35

26 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.04OPEN

400.000 1.000000 NHHO Local 58.006500 0.00 14.00 0.52 23,188.08
Base 58.006500 0.00 14.00 0.52 23,188.08

27 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.04OPEN

1,450.000 1.000000 NHHO Local 58.000500 0.00 50.75 1.89 84,048.09
Base 58.000500 0.00 50.75 1.89 84,048.09

28 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.04OPEN

450.000 1.000000 NHHO Local 58.002700 0.00 15.75 0.59 26,084.88
Base 58.002700 0.00 15.75 0.59 26,084.88

91879Q109 Total

4,910.000 Local 0.00 171.85 6.11 271,442.06
Base 0.00 171.85 6.11 271,442.06

918866104 VALASSIS COMMUNICATIONS INC COMMON STOCK USD.0131 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

900.000 1.000000 NHIH Local 25.077800 0.00 0.00 0.51 22,569.51
Base 25.077800 0.00 0.00 0.51 22,569.51

91913Y100 VALERO ENERGY CORP COMMON STOCK USD.0117 Sep 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.0220 Sep 2012

46,912.000 1.000000 NHEZ Local 32.304200 0.00 938.24 33.95 1,514,482.44
Base 32.304200 0.00 938.24 33.95 1,514,482.44
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18 Sep 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.0221 Sep 2012

8,532.000 1.000000 NHEZ Local 31.547600 0.00 170.64 6.03 268,987.45
Base 31.547600 0.00 170.64 6.03 268,987.45

18 Sep 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0221 Sep 2012

9,494.000 1.000000 NHEZ Local 31.381400 0.00 189.88 6.67 297,738.46
Base 31.381400 0.00 189.88 6.67 297,738.46

91913Y100 Total

64,938.000 Local 0.00 1,298.76 46.65 2,081,208.35
Base 0.00 1,298.76 46.65 2,081,208.35

920253101 VALMONT INDUSTRIES COMMON STOCK USD1. 18 Jul 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0123 Jul 2012

1,383.000 1.000000 NHIB Local 134.851600 0.00 13.83 4.18 186,481.75
Base 134.851600 0.00 13.83 4.18 186,481.75

92046N102 VALUECLICK INC COMMON STOCK USD. 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

1,300.000 1.000000 NHHZ Local 16.207300 0.00 19.50 0.48 21,049.51
Base 16.207300 0.00 19.50 0.48 21,049.51

92046N102 VALUECLICK INC COMMON STOCK USD. 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,100.000 1.000000 NHIH Local 17.250900 0.00 16.50 0.43 18,959.06
Base 17.250900 0.00 16.50 0.43 18,959.06

92046N102 Total

2,400.000 Local 0.00 36.00 0.91 40,008.57
Base 0.00 36.00 0.91 40,008.57

92335C106 VERA BRADLEY INC COMMON STOCK 05 Jul 2012 LOOP CAPITAL MARKETS USD/DTC 0.0310 Jul 2012

34,896.000 1.000000 NHIB Local 21.456400 0.00 1,046.88 16.78 747,678.87
Base 21.456400 0.00 1,046.88 16.78 747,678.87

92553P201 VIACOM INC CLASS B COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

3,400.000 1.000000 NHDM Local 53.733800 0.00 51.00 4.10 182,639.82
Base 53.733800 0.00 51.00 4.10 182,639.82

92924F106 WGL HOLDINGS INC COMMON STOCK NPV 14 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0419 Sep 2012
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640.000 1.000000 NHHO Local 40.450000 0.00 22.40 0.58 25,865.02
Base 40.450000 0.00 22.40 0.58 25,865.02

14 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0419 Sep 2012

6,360.000 1.000000 NHHO Local 40.220800 0.00 222.60 5.74 255,575.95
Base 40.220800 0.00 222.60 5.74 255,575.95

17 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0420 Sep 2012

3,160.000 1.000000 NHHO Local 39.757000 0.00 110.60 2.82 125,518.70
Base 39.757000 0.00 110.60 2.82 125,518.70

18 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0421 Sep 2012

3,010.000 1.000000 NHHO Local 39.678900 0.00 105.35 2.68 119,325.46
Base 39.678900 0.00 105.35 2.68 119,325.46

19 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0424 Sep 2012

4,370.000 1.000000 NHHO Local 39.486200 0.00 152.95 3.87 172,397.87
Base 39.486200 0.00 152.95 3.87 172,397.87

92924F106 Total

17,540.000 Local 0.00 613.90 15.69 698,683.00
Base 0.00 613.90 15.69 698,683.00

931142103 WAL MART STORES INC COMMON STOCK USD.1 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

1,500.000 1.000000 NHDM Local 74.258700 0.00 22.50 2.50 111,363.05
Base 74.258700 0.00 22.50 2.50 111,363.05

93317Q105 WALTER ENERGY INC COMMON STOCK USD.0113 Aug 2012 BARCLAYS CAPITAL LE USD/DTC 0.0416 Aug 2012

4,639.000 1.000000 NHEZ Local 37.390700 0.00 185.56 3.89 173,266.01
Base 37.390700 0.00 185.56 3.89 173,266.01

14 Aug 2012 INSTINET USD/DTC 0.0117 Aug 2012

5,354.000 1.000000 NHEZ Local 36.243400 0.00 53.54 4.35 193,989.27
Base 36.243400 0.00 53.54 4.35 193,989.27

15 Aug 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0220 Aug 2012

4,639.000 1.000000 NHEZ Local 35.823700 0.00 92.78 3.72 166,089.64
Base 35.823700 0.00 92.78 3.72 166,089.64
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15 Aug 2012 INSTINET USD/DTC 0.0120 Aug 2012

10,182.000 1.000000 NHEZ Local 36.039500 0.00 101.82 8.22 366,844.15
Base 36.039500 0.00 101.82 8.22 366,844.15

93317Q105 Total

24,814.000 Local 0.00 433.70 20.18 900,189.07
Base 0.00 433.70 20.18 900,189.07

933993925 WARBURG PINCUS EQUITY PARTNER LIMITED PARTNERSHIP 12 Jul 2012 STOCK DISTRIBUTION USD/OTH12 Jul 2012

595,169.300 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 595,169.30
Base 1.000000 0.00 0.00 0.00 595,169.30

27 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH27 Sep 2012

240,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 240,000.00
Base 1.000000 0.00 0.00 0.00 240,000.00

933993925 Total

835,169.300 Local 0.00 0.00 0.00 835,169.30
Base 0.00 0.00 0.00 835,169.30

93499A977 WARBURG PINCUS PRIVATE EQ VIII 15 Aug 2012 STOCK DISTRIBUTION USD/BOS

29,127.820 1.000000 NHEL Local 7.979999 0.00 0.00 0.00 232,440.00
Base 7.979999 0.00 0.00 0.00 232,440.00

15 Aug 2012 STOCK DISTRIBUTION USD/BOSCANCEL

-29,127.820 1.000000 NHEL Local 7.979999 0.00 0.00 0.00 -232,440.00
Base 7.979999 0.00 0.00 0.00 -232,440.00

15 Aug 2012 STOCK DISTRIBUTION USD/BOS15 Aug 2012

28,708.174 1.000000 NHEL Local 7.979999 0.00 0.00 0.00 229,091.20
Base 7.979999 0.00 0.00 0.00 229,091.20

93499A977 Total

28,708.174 Local 0.00 0.00 0.00 229,091.20
Base 0.00 0.00 0.00 229,091.20

93499B918 WARBURG PINCUS PRIVATE EQ IX LIMITED PARTNERSHIP 09 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH09 Aug 2012
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300,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 300,000.00
Base 1.000000 0.00 0.00 0.00 300,000.00

15 Aug 2012 STOCK DISTRIBUTION USD/BOS

4,139.802 1.000000 NHEL Local 18.139997 0.00 0.00 0.00 75,096.00
Base 18.139997 0.00 0.00 0.00 75,096.00

15 Aug 2012 STOCK DISTRIBUTION USD/BOSCANCEL

-4,139.802 1.000000 NHEL Local 18.139997 0.00 0.00 0.00 -75,096.00
Base 18.139997 0.00 0.00 0.00 -75,096.00

15 Aug 2012 STOCK DISTRIBUTION USD/BOS15 Aug 2012

4,080.159 1.000000 NHEL Local 18.139998 0.00 0.00 0.00 74,014.08
Base 18.139998 0.00 0.00 0.00 74,014.08

93499B918 Total

304,080.159 Local 0.00 0.00 0.00 374,014.08
Base 0.00 0.00 0.00 374,014.08

94106L109 WASTE MANAGEMENT INC COMMON STOCK USD.0102 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0206 Jul 2012

4,500.000 1.000000 NHEY Local 33.098900 0.00 90.00 3.34 148,851.71
Base 33.098900 0.00 90.00 3.34 148,851.71

942683103 WATSON PHARMACEUTICALS INC COMMON STOCK USD. 16 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0121 Aug 2012

3,573.000 1.000000 NHIB Local 79.715500 0.00 35.73 6.39 284,781.36
Base 79.715500 0.00 35.73 6.39 284,781.36

942749102 WATTS WATER TECHNOLOGIES A COMMON STOCK USD.1 05 Sep 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Sep 2012

900.000 1.000000 NHHZ Local 37.420200 0.00 13.50 0.76 33,663.92
Base 37.420200 0.00 13.50 0.76 33,663.92

94399G973 WIND POINT PARTNERS V LP 17 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH17 Aug 2012

233,962.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 233,962.00
Base 1.000000 0.00 0.00 0.00 233,962.00

947684106 WEBSENSE INC COMMON STOCK USD. 24 Sep 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0427 Sep 2012

5,186.000 1.000000 NHEX Local 16.123500 0.00 207.44 1.88 83,407.15

Prepared by State StreetPage 1032



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 16.123500 0.00 207.44 1.88 83,407.15

25 Sep 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0428 Sep 2012

2,537.000 1.000000 NHEX Local 16.010700 0.00 101.48 0.91 40,516.76
Base 16.010700 0.00 101.48 0.91 40,516.76

26 Sep 2012 CANTOR FITZGERALD + CO. USD/DTC 0.03OPEN

11,018.000 1.000000 NHEX Local 15.880100 0.00 330.54 3.92 174,632.48
Base 15.880100 0.00 330.54 3.92 174,632.48

27 Sep 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.03OPEN

3,629.000 1.000000 NHEX Local 15.909400 0.00 108.87 1.30 57,625.04
Base 15.909400 0.00 108.87 1.30 57,625.04

28 Sep 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.03OPEN

3,895.000 1.000000 NHEX Local 15.687000 0.00 116.85 1.37 60,982.65
Base 15.687000 0.00 116.85 1.37 60,982.65

947684106 Total

26,265.000 Local 0.00 865.18 9.38 417,164.08
Base 0.00 865.18 9.38 417,164.08

947890109 WEBSTER FINANCIAL CORP COMMON STOCK USD.0121 Sep 2012 HEEVERS &CO. INC. USD/DTC 0.0326 Sep 2012

3,230.000 1.000000 NHHO Local 24.131000 0.00 80.75 1.75 77,860.63
Base 24.131000 0.00 80.75 1.75 77,860.63

949746101 WELLS FARGO + CO COMMON STOCK USD1. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

16,700.000 1.000000 NHDM Local 34.417500 0.00 250.50 12.88 574,508.87
Base 34.417500 0.00 250.50 12.88 574,508.87

95082P105 WESCO INTERNATIONAL INC COMMON STOCK USD.0112 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0217 Jul 2012

1,950.000 1.000000 NHHO Local 56.812800 0.00 39.00 2.49 110,743.47
Base 56.812800 0.00 39.00 2.49 110,743.47

13 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0218 Jul 2012

2,340.000 1.000000 NHHO Local 57.396800 0.00 46.80 3.01 134,258.70
Base 57.396800 0.00 46.80 3.01 134,258.70
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16 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0219 Jul 2012

2,120.000 1.000000 NHHO Local 54.951400 0.00 42.40 2.61 116,451.96
Base 54.951400 0.00 42.40 2.61 116,451.96

17 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0220 Jul 2012

2,400.000 1.000000 NHHO Local 54.434400 0.00 48.00 2.93 130,591.63
Base 54.434400 0.00 48.00 2.93 130,591.63

95082P105 WESCO INTERNATIONAL INC COMMON STOCK USD.0130 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0502 Aug 2012

6,138.000 1.000000 NHIB Local 55.434500 0.00 306.90 7.63 339,942.43
Base 55.434500 0.00 306.90 7.63 339,942.43

95082P105 Total

14,948.000 Local 0.00 483.10 18.67 831,988.19
Base 0.00 483.10 18.67 831,988.19

950998997 WELSH CARSON ANDERSON STOWE IX L P 16 Aug 2012 STOCK DISTRIBUTION USD/DTC24 Aug 2012

68,492.301 1.000000 NHEL Local 5.580000 0.00 0.00 0.00 382,187.04
Base 5.580000 0.00 0.00 0.00 382,187.04

966387102 WHITING PETROLEUM CORP COMMON STOCK USD. 17 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Sep 2012

7,451.000 1.000000 NHEZ Local 51.815800 0.00 149.02 8.65 385,921.86
Base 51.815800 0.00 149.02 8.65 385,921.86

18 Sep 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0221 Sep 2012

563.000 1.000000 NHEZ Local 49.355000 0.00 11.26 0.63 27,774.98
Base 49.355000 0.00 11.26 0.63 27,774.98

18 Sep 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0221 Sep 2012

2,814.000 1.000000 NHEZ Local 49.244100 0.00 56.28 3.11 138,513.51
Base 49.244100 0.00 56.28 3.11 138,513.51

18 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Sep 2012

5,865.000 1.000000 NHEZ Local 49.703300 0.00 117.30 6.53 291,386.02
Base 49.703300 0.00 117.30 6.53 291,386.02

19 Sep 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0224 Sep 2012
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1,126.000 1.000000 NHEZ Local 48.995600 0.00 22.52 1.24 55,145.29
Base 48.995600 0.00 22.52 1.24 55,145.29

19 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0224 Sep 2012

7,879.000 1.000000 NHEZ Local 48.768700 0.00 157.58 8.61 384,082.40
Base 48.768700 0.00 157.58 8.61 384,082.40

20 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0225 Sep 2012

1.000 1.000000 NHEZ Local 48.780000 0.00 0.02 0.01 48.75
Base 48.780000 0.00 0.02 0.01 48.75

20 Sep 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0225 Sep 2012

5,200.000 1.000000 NHEZ Local 48.629800 0.00 104.00 5.67 252,765.29
Base 48.629800 0.00 104.00 5.67 252,765.29

20 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0225 Sep 2012

12,807.000 1.000000 NHEZ Local 48.624300 0.00 256.14 13.95 622,461.32
Base 48.624300 0.00 256.14 13.95 622,461.32

21 Sep 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0226 Sep 2012

1,094.000 1.000000 NHEZ Local 49.230500 0.00 21.88 1.21 53,835.08
Base 49.230500 0.00 21.88 1.21 53,835.08

21 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.0226 Sep 2012

6,676.000 1.000000 NHEZ Local 49.502900 0.00 133.52 7.41 330,340.43
Base 49.502900 0.00 133.52 7.41 330,340.43

24 Sep 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0227 Sep 2012

1,343.000 1.000000 NHEZ Local 48.201100 0.00 26.86 1.46 64,705.76
Base 48.201100 0.00 26.86 1.46 64,705.76

966387102 Total

52,819.000 Local 0.00 1,056.38 58.48 2,606,980.69
Base 0.00 1,056.38 58.48 2,606,980.69

975UPF906 MACQUARIE BANK LTD WTS CALL EXP 28MAY13 07 Aug 2012 MACQUARIEBANK LIMITED USD/EUR09 Aug 2012

145,000.000 1.000000 NHHP Local 8.419800 0.00 366.26 1,214.24 1,219,290.50
Base 8.419800 0.00 366.26 1,214.24 1,219,290.50
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10 Aug 2012 MACQUARIEBANK LIMITED USD/EUR14 Aug 2012

146,755.000 1.000000 NHHP Local 8.787600 0.00 386.89 1,286.12 1,287,951.23
Base 8.787600 0.00 386.89 1,286.12 1,287,951.23

975UPF906 Total

291,755.000 Local 0.00 753.15 2,500.36 2,507,241.73
Base 0.00 753.15 2,500.36 2,507,241.73

978097103 WOLVERINE WORLD WIDE INC COMMON STOCK USD1. 06 Sep 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0111 Sep 2012

3,967.000 1.000000 NHDU Local 43.349000 0.00 19.84 3.86 171,941.78
Base 43.349000 0.00 19.84 3.86 171,941.78

06 Sep 2012 LIQUIDNETINC USD/DTC 0.0211 Sep 2012

18,763.000 1.000000 NHDU Local 43.216500 0.00 352.74 18.17 810,500.28
Base 43.216500 0.00 352.74 18.17 810,500.28

978097103 Total

22,730.000 Local 0.00 372.58 22.03 982,442.06
Base 0.00 372.58 22.03 982,442.06

981811102 WORTHINGTON INDUSTRIES COMMON STOCK NPV 23 Jul 2012 WEEDEN + CO. USD/DTC 0.0126 Jul 2012

1,600.000 1.000000 NHDX Local 22.190800 0.00 16.00 0.80 35,488.48
Base 22.190800 0.00 16.00 0.80 35,488.48

25 Jul 2012 WEEDEN + CO. USD/DTC 0.0130 Jul 2012

3,400.000 1.000000 NHDX Local 21.304700 0.00 34.00 1.63 72,400.35
Base 21.304700 0.00 34.00 1.63 72,400.35

26 Jul 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0331 Jul 2012

5,750.000 1.000000 NHDX Local 21.430100 0.00 172.50 2.77 123,047.81
Base 21.430100 0.00 172.50 2.77 123,047.81

27 Jul 2012 WEEDEN + CO. USD/DTC 0.0201 Aug 2012

20,600.000 1.000000 NHDX Local 21.684600 0.00 412.00 10.01 446,280.75
Base 21.684600 0.00 412.00 10.01 446,280.75

30 Jul 2012 WEEDEN + CO. USD/DTC 0.0202 Aug 2012
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4,000.000 1.000000 NHDX Local 21.514600 0.00 80.00 1.93 85,976.47
Base 21.514600 0.00 80.00 1.93 85,976.47

981811102 Total

35,350.000 Local 0.00 714.50 17.14 763,193.86
Base 0.00 714.50 17.14 763,193.86

981PUK902 MACQUARIE BANK LTD WTS CALL EXP 17OCT14 02 Aug 2012 MACQUARIEBANK LIMITED USD/EUR 0.0107 Aug 2012

86,100.000 1.000000 NHHP Local 10.401900 0.00 895.60 895.28 893,812.71
Base 10.401900 0.00 895.60 895.28 893,812.71

07 Aug 2012 MACQUARIEBANK LIMITED USD/EUR09 Aug 2012

153,000.000 1.000000 NHHP Local 10.820800 0.00 496.67 1,660.63 1,653,425.10
Base 10.820800 0.00 496.67 1,660.63 1,653,425.10

10 Aug 2012 MACQUARIEBANK LIMITED USD/EUR14 Aug 2012

154,380.000 1.000000 NHHP Local 10.849100 0.00 502.47 2,847.58 1,671,534.01
Base 10.849100 0.00 502.47 2,847.58 1,671,534.01

981PUK902 Total

393,480.000 Local 0.00 1,894.74 5,403.49 4,218,771.82
Base 0.00 1,894.74 5,403.49 4,218,771.82

984332106 YAHOO  INC COMMON STOCK USD. 26 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

8,800.000 1.000000 NHDM Local 15.675500 0.00 132.00 3.09 137,809.31
Base 15.675500 0.00 132.00 3.09 137,809.31

990VBP908 CLSA FINANCIAL PRODUCTS LTD WTS EXP 28JUN15 07 Aug 2012 CREDIT LYONNAIS SECS USD/EUR

466,000.000 1.000000 NHHP Local 10.797973 0.00 2,264.29 5,039.33 5,024,551.80
Base 10.797973 0.00 2,264.29 5,039.33 5,024,551.80

07 Aug 2012 CREDIT LYONNAIS SECS USD/EURCANCEL

-466,000.000 1.000000 NHHP Local 10.797973 0.00 -2,264.29 -5,039.33 -5,024,551.80
Base 10.797973 0.00 -2,264.29 -5,039.33 -5,024,551.80

07 Aug 2012 CREDIT LYONNAIS SECS USD/EUR09 Aug 2012

466,000.000 1.000000 NHHP Local 10.797973 0.00 2,264.29 5,039.33 5,024,551.80
Base 10.797973 0.00 2,264.29 5,039.33 5,024,551.80
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10 Aug 2012 CREDIT LYONNAIS SECS USD/EUR

467,600.000 1.000000 NHHP Local 10.846863 0.00 2,282.36 5,088.42 5,064,622.36
Base 10.846863 0.00 2,282.36 5,088.42 5,064,622.36

10 Aug 2012 CREDIT LYONNAIS SECS USD/EURCANCEL

-467,600.000 1.000000 NHHP Local 10.846863 0.00 -2,282.36 -5,088.42 -5,064,622.36
Base 10.846863 0.00 -2,282.36 -5,088.42 -5,064,622.36

10 Aug 2012 CREDIT LYONNAIS SECS USD/EUR14 Aug 2012

467,600.000 1.000000 NHHP Local 10.846863 0.00 2,282.36 5,088.42 5,064,622.36
Base 10.846863 0.00 2,282.36 5,088.42 5,064,622.36

990VBP908 Total

933,600.000 Local 0.00 4,546.65 10,127.75 10,089,174.16
Base 0.00 4,546.65 10,127.75 10,089,174.16

995NGT908 CLSA FINANCIAL PRODUCTS LTD WTS EXP 26MAY15 07 Aug 2012 CREDIT LYONNAIS SECS USD/EUR 0.01

85,000.000 1.000000 NHHP Local 22.376193 0.00 855.87 1,906.04 1,899,214.50
Base 22.376193 0.00 855.87 1,906.04 1,899,214.50

07 Aug 2012 CREDIT LYONNAIS SECS USD/EUR 0.01CANCEL

-85,000.000 1.000000 NHHP Local 22.376193 0.00 -855.87 -1,906.04 -1,899,214.50
Base 22.376193 0.00 -855.87 -1,906.04 -1,899,214.50

07 Aug 2012 CREDIT LYONNAIS SECS USD/EUR 0.0109 Aug 2012

85,000.000 1.000000 NHHP Local 22.376193 0.00 855.87 1,906.04 1,899,214.50
Base 22.376193 0.00 855.87 1,906.04 1,899,214.50

10 Aug 2012 CREDIT LYONNAIS SECS USD/EUR 0.01

86,400.000 1.000000 NHHP Local 22.926815 0.00 891.39 1,978.39 1,978,007.04
Base 22.926815 0.00 891.39 1,978.39 1,978,007.04

10 Aug 2012 CREDIT LYONNAIS SECS USD/EUR 0.01CANCEL

-86,400.000 1.000000 NHHP Local 22.926815 0.00 -891.39 -1,978.39 -1,978,007.04
Base 22.926815 0.00 -891.39 -1,978.39 -1,978,007.04

10 Aug 2012 CREDIT LYONNAIS SECS USD/EUR 0.0114 Aug 2012

86,400.000 1.000000 NHHP Local 22.926815 0.00 891.39 1,978.39 1,978,007.04
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Base 22.926815 0.00 891.39 1,978.39 1,978,007.04

995NGT908 Total

171,400.000 Local 0.00 1,747.26 3,884.43 3,877,221.54
Base 0.00 1,747.26 3,884.43 3,877,221.54

ACI00Q1W6 CLARION PARTNERS REIT 31 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH31 Jul 2012

120,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 120,000.00
Base 1.000000 0.00 0.00 0.00 120,000.00

31 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH31 Jul 2012

170,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 170,000.00
Base 1.000000 0.00 0.00 0.00 170,000.00

31 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH31 Jul 2012

100,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 100,000.00
Base 1.000000 0.00 0.00 0.00 100,000.00

31 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH31 Jul 2012

245,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 245,000.00
Base 1.000000 0.00 0.00 0.00 245,000.00

31 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH31 Aug 2012

706,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 706,000.00
Base 1.000000 0.00 0.00 0.00 706,000.00

28 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH28 Sep 2012

1,262,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 1,262,000.00
Base 1.000000 0.00 0.00 0.00 1,262,000.00

ACI00Q1W6 Total

2,603,000.000 Local 0.00 0.00 0.00 2,603,000.00
Base 0.00 0.00 0.00 2,603,000.00

ACI00WAI4 ENTRUST CAPITAL LIMITED PARTNERSHIP 30 Jul 2012 STATE STREET BANK AND TRUST USD/BOS30 Jul 2012

17,574.500 1.000000 NHHG Local 1.000000 0.00 0.00 0.00 17,574.50
Base 1.000000 0.00 0.00 0.00 17,574.50
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15 Aug 2012 TREASURY CASH SERIES 17 A 7 USD/OTH15 Aug 2012

14,847.000 1.000000 NHHG Local 1.000000 0.00 0.00 0.00 14,847.00
Base 1.000000 0.00 0.00 0.00 14,847.00

ACI00WAI4 Total

32,421.500 Local 0.00 0.00 0.00 32,421.50
Base 0.00 0.00 0.00 32,421.50

ACI015986 WICKS CAPITAL PARTNERS IV LP LIMITED PARTNERSHIP 28 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTH28 Sep 2012

162,120.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 162,120.00
Base 1.000000 0.00 0.00 0.00 162,120.00

ACI01VP81 552992935 JPM STRATEGIC PROPRT JPMCB COMMINGLED 05 Jul 2012 REDEMPTION USD/OTH05 Jul 2012

0.006 1.000000 NHEJ Local 1,690.000000 0.00 0.00 0.00 10.14
Base 1,690.000000 0.00 0.00 0.00 10.14

06 Jul 2012 STATE STREET BANK AND TRUST USD/BOS06 Jul 2012

156.566 1.000000 NHEJ Local 1,762.722046 0.00 0.00 0.00 275,982.34
Base 1,762.722046 0.00 0.00 0.00 275,982.34

ACI01VP81 Total

156.572 Local 0.00 0.00 0.00 275,992.48
Base 0.00 0.00 0.00 275,992.48

B1PM35908 DEUTSCHE BANK AG LDN WTS EXP 24JAN17 CERT 07 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/EUR 0.0109 Aug 2012

244,000.000 1.000000 NHHP Local 10.826300 0.00 1,311.18 2,641.62 2,637,664.40
Base 10.826300 0.00 1,311.18 2,641.62 2,637,664.40

10 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/EUR 0.0114 Aug 2012

244,650.000 1.000000 NHHP Local 10.859700 0.00 1,330.97 2,656.83 2,652,837.81
Base 10.859700 0.00 1,330.97 2,656.83 2,652,837.81

B1PM35908 Total

488,650.000 Local 0.00 2,642.15 5,298.45 5,290,502.21
Base 0.00 2,642.15 5,298.45 5,290,502.21

B1QL9S903 DEUTSCHE BK AG LDN WTS EXP 30JAN17 LDN 07 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/EUR 0.0109 Aug 2012
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52,000.000 1.000000 NHHP Local 22.441700 0.00 585.43 1,166.97 1,165,216.00
Base 22.441700 0.00 585.43 1,166.97 1,165,216.00

10 Aug 2012 1 DEUTSCHE BANK SECURITIES INC USD/EUR 0.0115 Aug 2012

52,600.000 1.000000 NHHP Local 22.965500 0.00 601.00 1,207.99 1,206,176.31
Base 22.965500 0.00 601.00 1,207.99 1,206,176.31

B1QL9S903 Total

104,600.000 Local 0.00 1,186.43 2,374.96 2,371,392.31
Base 0.00 1,186.43 2,374.96 2,371,392.31

B1QLB2907 DEUTSCHE BK AG C/WTS 30JAN17 H DEV 02 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/EUR 0.0109 Aug 2012

65,000.000 1.000000 NHHP Local 12.448600 0.00 809.34 809.16 807,540.50
Base 12.448600 0.00 809.34 809.16 807,540.50

07 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/EUR 0.0109 Aug 2012

182,000.000 1.000000 NHHP Local 12.785200 0.00 1,167.49 2,326.91 2,323,412.00
Base 12.785200 0.00 1,167.49 2,326.91 2,323,412.00

10 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/EUR 0.0114 Aug 2012

182,613.000 1.000000 NHHP Local 12.396600 0.00 1,132.83 2,263.78 2,260,383.71
Base 12.396600 0.00 1,132.83 2,263.78 2,260,383.71

B1QLB2907 Total

429,613.000 Local 0.00 3,109.66 5,399.85 5,391,336.21
Base 0.00 3,109.66 5,399.85 5,391,336.21

B2PW3P900 HSBC BANK CALL WTS EXP 20FEB18 07 Aug 2012 HSBC SECURITIES (USA) INC. USD/EUR09 Aug 2012

1,060,000.000 1.000000 NHHP Local 4.664799 0.00 1,483.41 4,944.69 4,938,258.84
Base 4.664799 0.00 1,483.41 4,944.69 4,938,258.84

10 Aug 2012 HSBC SECURITIES (USA) INC. USD/EUR14 Aug 2012

1,058,576.000 1.000000 NHHP Local 4.822381 0.00 1,531.43 5,104.89 5,098,220.47
Base 4.822381 0.00 1,531.43 5,104.89 5,098,220.47

B2PW3P900 Total

2,118,576.000 Local 0.00 3,014.84 10,049.58 10,036,479.31
Base 0.00 3,014.84 10,049.58 10,036,479.31
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G0229R108 ALTERRA CAPITAL HOLDINGS LTD COMMON STOCK USD1. 28 Sep 2012 LOOP CAPITAL MARKETS USD/DTC 0.02OPEN

400.000 1.000000 NHIH Local 24.217500 0.00 6.00 0.22 9,680.78
Base 24.217500 0.00 6.00 0.22 9,680.78

G3922B107 GENPACT LTD COMMON STOCK USD.0108 Aug 2012 WELLS FARGO SECURITIES, LLC USD/DTC 0.0413 Aug 2012

18,918.000 1.000000 NHDZ Local 18.400500 0.00 756.72 7.80 347,336.14
Base 18.400500 0.00 756.72 7.80 347,336.14

09 Aug 2012 LIQUIDNETINC USD/DTC 0.0214 Aug 2012

19,835.000 1.000000 NHDZ Local 18.280000 0.00 396.70 8.13 362,178.97
Base 18.280000 0.00 396.70 8.13 362,178.97

10 Aug 2012 LIQUIDNETINC USD/DTC 0.0215 Aug 2012

28,367.000 1.000000 NHDZ Local 18.212500 0.00 567.34 11.58 516,055.07
Base 18.212500 0.00 567.34 11.58 516,055.07

13 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0216 Aug 2012

1,407.000 1.000000 NHDZ Local 18.159900 0.00 28.14 0.58 25,522.26
Base 18.159900 0.00 28.14 0.58 25,522.26

13 Aug 2012 LIQUIDNETINC USD/DTC 0.0216 Aug 2012

5,627.000 1.000000 NHDZ Local 18.215000 0.00 112.54 2.30 102,380.97
Base 18.215000 0.00 112.54 2.30 102,380.97

14 Aug 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0217 Aug 2012

1,406.000 1.000000 NHDZ Local 18.083500 0.00 28.12 0.57 25,396.71
Base 18.083500 0.00 28.12 0.57 25,396.71

14 Aug 2012 LIQUIDNETINC USD/DTC 0.0217 Aug 2012

5,626.000 1.000000 NHDZ Local 18.320000 0.00 112.52 2.31 102,953.49
Base 18.320000 0.00 112.52 2.31 102,953.49

G3922B107 Total

81,186.000 Local 0.00 2,002.08 33.27 1,481,823.61
Base 0.00 2,002.08 33.27 1,481,823.61

G4412G101 HERBALIFE LTD COMMON STOCK USD. 31 Jul 2012 PIPER JAFFRAY USD/DTC 0.0303 Aug 2012
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6,572.000 1.000000 NHIB Local 55.278500 0.00 197.16 8.14 363,085.00
Base 55.278500 0.00 197.16 8.14 363,085.00

M52020100 GIVEN IMAGING LTD COMMON STOCK ILS.05 05 Sep 2012 INSTINET USD/DTC 0.0110 Sep 2012

4,371.000 1.000000 NHHJ Local 13.622000 0.00 59.01 1.34 59,481.41
Base 13.622000 0.00 59.01 1.34 59,481.41

06 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0211 Sep 2012

5,200.000 1.000000 NHHJ Local 13.460700 0.00 78.00 1.57 69,916.07
Base 13.460700 0.00 78.00 1.57 69,916.07

M52020100 Total

9,571.000 Local 0.00 137.01 2.91 129,397.48
Base 0.00 137.01 2.91 129,397.48

M87245102 SYNERON MEDICAL LTD COMMON STOCK USD1. 05 Sep 2012 INSTINET USD/DTC 0.0110 Sep 2012

6,068.000 1.000000 NHHJ Local 9.650101 0.00 60.68 1.32 58,494.81
Base 9.650101 0.00 60.68 1.32 58,494.81

06 Sep 2012 UBS SECURITIES LLC USD/DTC 0.0111 Sep 2012

3,500.000 1.000000 NHHJ Local 9.635400 0.00 35.00 0.76 33,688.14
Base 9.635400 0.00 35.00 0.76 33,688.14

M87245102 Total

9,568.000 Local 0.00 95.68 2.08 92,182.95
Base 0.00 95.68 2.08 92,182.95

N07059186 ASML HOLDING NV NY REG SHS NY REG SHRS EUR.09 14 Aug 2012 MR BEAL &COMPANY USD/DTC 0.0217 Aug 2012

1,850.000 1.000000 NHEY Local 57.499500 0.00 37.00 2.39 106,334.69
Base 57.499500 0.00 37.00 2.39 106,334.69

N22717107 CORE LABORATORIES N.V. COMMON STOCK EUR.0202 Jul 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0306 Jul 2012

3,283.000 1.000000 NHEZ Local 113.092300 0.00 98.49 8.32 371,175.21
Base 113.092300 0.00 98.49 8.32 371,175.21

05 Jul 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0310 Jul 2012

6,660.000 1.000000 NHEZ Local 116.122600 0.00 199.80 17.33 773,159.39
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Base 116.122600 0.00 199.80 17.33 773,159.39

N22717107 Total

9,943.000 Local 0.00 298.29 25.65 1,144,334.60
Base 0.00 298.29 25.65 1,144,334.60

N93540107 VISTAPRINT NV COMMON STOCK USD. 31 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Sep 2012

600.000 1.000000 NHIH Local 36.077800 0.00 0.00 0.49 21,646.19
Base 36.077800 0.00 0.00 0.49 21,646.19

Y2187A119 EAGLE BULK SHIPPING INC COMMON STOCK USD.0101 Aug 2012 SALE OF FRACTIONAL S USD/DTC

0.500 1.000000 NHHZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

01 Aug 2012 SALE OF FRACTIONAL S USD/DTCCANCEL

-0.500 1.000000 NHHZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

31 Jul 2012 SALE OF FRACTIONAL S USD/DTC31 Jul 2012

0.500 1.000000 NHHZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

Y2187A119 Total

0.500 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

US DOLLAR  Total

39,785,630.082 0.00

0.00

173,477.36

173,477.36

52,949.14

52,949.14

286,437,918.84

286,437,918.84

Local

Base

EQUITY  Total
141,284,937.295

0.00 284,207.53 92,025.18 405,944,447.42Base

FIXED INCOME
CANADIAN DOLLAR
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135087A46 CANADIAN GOVERNMENT 1.5%   01 Sep 2017 26 Sep 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CANOPEN

1,805,000.000 0.984250 NHIO Local 100.850000 2,225.34 0.00 0.00 1,820,342.50
Base 102.463805 2,260.95 0.00 0.00 1,849,471.68

27 Sep 2012 TORONTO DOMINION BANK CAD/CANOPEN

1,920,000.000 0.984050 NHIO Local 100.910000 2,446.03 0.00 0.00 1,937,472.00
Base 102.545602 2,485.68 0.00 0.00 1,968,875.56

135087A46 Total

3,725,000.000 Local 4,671.37 0.00 0.00 3,757,814.50
Base 4,746.63 0.00 0.00 3,818,347.24

135087ZV9 CANADIAN GOVERNMENT 1.5%   01 Mar 2017 27 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN

3,950,000.000 1.006050 NHIO Local 100.895400 24,836.30 0.00 0.00 3,985,368.30
Base 100.288654 24,686.94 0.00 0.00 3,961,401.82

27 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CANCANCEL

-3,950,000.000 1.006050 NHIO Local 100.895400 -24,836.30 0.00 0.00 -3,985,368.30
Base 100.288654 -24,686.94 0.00 0.00 -3,961,401.82

27 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN01 Aug 2012

3,950,000.000 1.006050 NHIO Local 100.895400 24,836.30 0.00 0.00 3,985,368.30
Base 100.288654 24,686.94 0.00 0.00 3,961,401.82

135087ZV9 Total

3,950,000.000 Local 24,836.30 0.00 0.00 3,985,368.30
Base 24,686.94 0.00 0.00 3,961,401.82

972FCDII2 99Z01U5V4    CAN FWD    07  10 1.5%   01 Mar 2017 03 Jul 2012 TORONTO DOMINION BANK CAD/CAX10 Jul 2012

5,636,000.000 1.012350 NHIO Local 101.150000 30,341.75 0.00 0.00 5,700,814.00
Base 99.916037 29,971.60 0.00 0.00 5,631,267.84

972VQAII8 99Z01VX74 CAN FWD 09 10 12 1.5%   01 Mar 2017 27 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAX

3,950,000.000 1.006050 NHIO Local 100.809419 1,460.96 0.00 0.00 3,981,972.06
Base 100.203190 1,452.17 0.00 0.00 3,958,026.01

27 Jul 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAXCANCEL
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-3,950,000.000 1.006050 NHIO Local 100.809419 -1,460.96 0.00 0.00 -3,981,972.06
Base 100.203190 -1,452.17 0.00 0.00 -3,958,026.01

27 Jul 2012 MERRILL LYNCH CANADA INC CAD/CAX10 Sep 2012

3,950,000.000 1.006050 NHIO Local 100.809419 1,460.96 0.00 0.00 3,981,972.06
Base 100.203190 1,452.17 0.00 0.00 3,958,026.01

04 Sep 2012 MERRILL LYNCH CANADA INC CAD/CAX10 Sep 2012

5,636,000.000 0.986250 NHIO Local 100.880000 2,084.55 0.00 0.00 5,685,596.80
Base 102.286439 2,113.61 0.00 0.00 5,764,863.68

972VQAII8 Total

9,586,000.000 Local 3,545.51 0.00 0.00 9,667,568.86
Base 3,565.78 0.00 0.00 9,722,889.69

988FCHII5 99Z01XC16 CAN FWD 10 19 12 1.5%   01 Mar 2017 04 Sep 2012 MERRILL LYNCH CANADA INC CAD/CAXOPEN

3,950,000.000 0.986250 NHIO Local 100.813537 7,791.78 0.00 0.00 3,982,134.71
Base 102.219049 7,900.41 0.00 0.00 4,037,652.43

CANADIAN DOLLAR  Total

26,847,000.000 71,186.71

70,871.36

0.00

0.00

0.00

0.00

27,093,700.37

27,171,559.02

Local

Base

EURO CURRENCY

BELGIUM

776116II8 BELGIUM KINGDOM 4.25%   28 Sep 2014 23 Jul 2012 MORGAN STANLEY CO INCORPORATED EUR/EUR26 Jul 2012

650,000.000 0.824810 NHIO Local 108.430000 22,794.40 0.00 0.00 704,795.00
Base 131.460579 27,635.94 0.00 0.00 854,493.76

23 Jul 2012 BANC OF AMERICA SECURITIES EUR/EUR

650,000.000 0.824810 NHIO Local 108.430000 22,794.40 0.00 0.00 704,795.00
Base 131.460579 27,635.94 0.00 0.00 854,493.76

23 Jul 2012 BANC OF AMERICA SECURITIES EUR/EURCANCEL

-650,000.000 0.824810 NHIO Local 108.430000 -22,794.40 0.00 0.00 -704,795.00
Base 131.460579 -27,635.94 0.00 0.00 -854,493.76

Prepared by State StreetPage 1046



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

23 Jul 2012 MERRILL LYNCH INTERNATIONAL EUR/EUR26 Jul 2012

650,000.000 0.824810 NHIO Local 108.430000 22,794.40 0.00 0.00 704,795.00
Base 131.460579 27,635.94 0.00 0.00 854,493.76

28 Sep 2012 UBS AG EUR/EUROPEN

1,300,000.000 0.777786 NHIO Local 107.800000 756.85 0.00 0.00 1,401,400.00
Base 138.598535 973.08 0.00 0.00 1,801,780.96

776116II8 Total

2,600,000.000 Local 46,345.65 0.00 0.00 2,810,990.00
Base 56,244.96 0.00 0.00 3,510,768.48

982YEDII7 BELGIUM KINGDOM 3.5%   28 Jun 2017 29 Aug 2012 MORGAN STANLEY CO INCORPORATED EUR/CED03 Sep 2012

140,000.000 0.797544 NHIO Local 110.220000 899.45 0.00 0.00 154,308.00
Base 138.199272 1,127.77 0.00 0.00 193,478.99

29 Aug 2012 GOLDMAN SACHS + CO EUR/CED03 Sep 2012

185,000.000 0.797544 NHIO Local 110.260000 1,188.56 0.00 0.00 203,981.00
Base 138.249426 1,490.28 0.00 0.00 255,761.43

29 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/CED03 Sep 2012

105,000.000 0.797544 NHIO Local 110.220000 674.59 0.00 0.00 115,731.00
Base 138.199272 845.83 0.00 0.00 145,109.24

29 Aug 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CED03 Sep 2012

120,000.000 0.797544 NHIO Local 110.220000 770.98 0.00 0.00 132,264.00
Base 138.199272 966.69 0.00 0.00 165,839.13

982YEDII7 Total

550,000.000 Local 3,533.58 0.00 0.00 606,284.00
Base 4,430.57 0.00 0.00 760,188.79

ACI01D4R2 BELGIUM KINGDOM 4.25%   28 Sep 2022 23 Jul 2012 MORGAN STANLEY CO INCORPORATED EUR/EUR26 Jul 2012

140,000.000 0.824810 NHIO Local 115.440000 2,991.26 0.00 0.00 161,616.00
Base 139.959506 3,626.60 0.00 0.00 195,943.31

23 Jul 2012 BANC OF AMERICA SECURITIES EUR/EUR
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140,000.000 0.824810 NHIO Local 115.550000 2,991.26 0.00 0.00 161,770.00
Base 140.092870 3,626.60 0.00 0.00 196,130.02

23 Jul 2012 BANC OF AMERICA SECURITIES EUR/EURCANCEL

-140,000.000 0.824810 NHIO Local 115.550000 -2,991.26 0.00 0.00 -161,770.00
Base 140.092870 -3,626.60 0.00 0.00 -196,130.02

23 Jul 2012 MERRILL LYNCH INTERNATIONAL EUR/EUR26 Jul 2012

140,000.000 0.824810 NHIO Local 115.550000 2,991.26 0.00 0.00 161,770.00
Base 140.092870 3,626.60 0.00 0.00 196,130.02

23 Jul 2012 MERRILL LYNCH INTERNATIONAL EUR/EUR

140,000.000 0.824810 NHIO Local 115.550000 2,991.26 0.00 0.00 161,770.00
Base 140.092870 3,626.60 0.00 0.00 196,130.02

23 Jul 2012 MERRILL LYNCH INTERNATIONAL EUR/EURCANCEL

-140,000.000 0.824810 NHIO Local 115.550000 -2,991.26 0.00 0.00 -161,770.00
Base 140.092870 -3,626.60 0.00 0.00 -196,130.02

28 Sep 2012 UBS AG EUR/EUROPEN

280,000.000 0.777786 NHIO Local 114.990000 163.01 0.00 0.00 321,972.00
Base 147.842723 209.58 0.00 0.00 413,959.63

ACI01D4R2 Total

560,000.000 Local 6,145.53 0.00 0.00 645,358.00
Base 7,462.78 0.00 0.00 806,032.96

B15C9PII3 BELGIUM KINGDOM 4%   28 Mar 2022 06 Jul 2012 GOLDMAN SACHS + CO EUR/CED11 Jul 2012

300,000.000 0.814233 NHIO Local 110.940000 3,452.05 0.00 0.00 332,820.00
Base 136.250926 4,239.63 0.00 0.00 408,752.78

BELGIUM Total
4,010,000.000 59,476.81

72,377.94 0.00

0.00

0.00

0.00 4,395,452.00

5,485,743.01

Local

Base

FINLAND

734892II5 FINNISH GOVERNMENT 5.375%   04 Jul 2013 30 Aug 2012 DEUTSCHE BANK AG LONDON EUR/CED04 Sep 2012

550,000.000 0.800128 NHIO Local 104.474000 5,021.57 0.00 0.00 574,607.00
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Base 130.571609 6,275.96 0.00 0.00 718,143.85

FINLAND Total
550,000.000 5,021.57

6,275.96 0.00

0.00

0.00

0.00 574,607.00

718,143.85

Local

Base

FRANCE

ACI01G0C2 FRANCE (GOVT OF) 3%   25 Apr 2022 23 Aug 2012 MORGAN STANLEY CO INCORPORATED EUR/CED28 Aug 2012

600,000.000 0.794755 NHIO Local 107.695000 6,164.38 0.00 0.00 646,170.00
Base 135.507169 7,756.33 0.00 0.00 813,043.01

07 Sep 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CED12 Sep 2012

590,000.000 0.781586 NHIO Local 106.800000 6,789.04 0.00 0.00 630,120.00
Base 136.645232 8,686.24 0.00 0.00 806,206.86

14 Sep 2012 J P MORGAN SECURITIES INC EUR/CED19 Sep 2012

575,000.000 0.761006 NHIO Local 106.544000 6,947.26 0.00 0.00 612,628.00
Base 140.004152 9,129.05 0.00 0.00 805,023.87

ACI01G0C2 Total

1,765,000.000 Local 19,900.68 0.00 0.00 1,888,918.00
Base 25,571.62 0.00 0.00 2,424,273.74

FRANCE Total
1,765,000.000 19,900.68

25,571.62 0.00

0.00

0.00

0.00 1,888,918.00

2,424,273.74

Local

Base

GERMANY

528660II6 BUNDESREPUB. DEUTSCHLAND 6.5%   04 Jul 2027 24 Aug 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CED29 Aug 2012

2,025,000.000 0.798913 NHIO Local 161.490000 20,194.52 0.00 0.00 3,270,172.50
Base 202.137154 25,277.50 0.00 0.00 4,093,277.36

972YXAII4 99Z01WAV4 BGB FWD 09 14 12 4.25%   28 Sep 2014 23 Jul 2012 MERRILL LYNCH INTERNATIONAL EUR/EUR14 Sep 2012

650,000.000 0.824810 NHIO Local 107.833852 26,568.31 0.00 0.00 700,920.04
Base 130.737809 32,211.43 0.00 0.00 849,795.76

23 Jul 2012 MORGAN STANLEY CO INCORPORATED EUR/EUR14 Sep 2012

650,000.000 0.824810 NHIO Local 107.836961 26,568.31 0.00 0.00 700,940.25
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Base 130.741578 32,211.43 0.00 0.00 849,820.26

972YXAII4 Total

1,300,000.000 Local 53,136.62 0.00 0.00 1,401,860.29
Base 64,422.86 0.00 0.00 1,699,616.02

972YXBII2 99Z01WAX0 BGB FWD 09 14 12 4.25%   28 Sep 2022 07 Sep 2012 MORGAN STANLEY CO INCORPORATED EUR/EUR14 Sep 2012

280,000.000 0.781586 NHIO Local 114.300000 7,608.20 0.00 0.00 320,040.00
Base 146.241105 9,734.31 0.00 0.00 409,475.09

ACI016QN2 BUNDESREPUB. DEUTSCHLAND 2%   04 Jan 2022 31 Aug 2012 BARCLAYS CAPITAL EUR/CED05 Sep 2012

775,000.000 0.795102 NHIO Local 106.427000 12,074.31 0.00 0.00 824,809.25
Base 133.853267 15,185.86 0.00 0.00 1,037,362.82

04 Sep 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CED07 Sep 2012

590,000.000 0.796052 NHIO Local 106.118000 9,256.54 0.00 0.00 626,096.20
Base 133.305362 11,628.06 0.00 0.00 786,501.64

14 Sep 2012 J P MORGAN SECURITIES INC EUR/CED20 Sep 2012

1,480,000.000 0.761006 NHIO Local 103.746000 24,271.16 0.00 0.00 1,535,440.80
Base 136.327440 31,893.52 0.00 0.00 2,017,646.12

ACI016QN2 Total

2,845,000.000 Local 45,602.01 0.00 0.00 2,986,346.25
Base 58,707.44 0.00 0.00 3,841,510.58

ACI01MT53 BUNDESSCHATZANWEISUNGEN 0.25%   14 Mar 2014 17 Aug 2012 GOLDMAN SACHS + CO EUR/CED22 Aug 2012

1,250,000.000 0.812051 NHIO Local 100.467000 1,540.65 0.00 0.00 1,255,837.50
Base 123.720062 1,897.23 0.00 0.00 1,546,500.78

ACI02GSU1 99Z01XI10 BGB FWD 11 14 12 4.25%   28 Sep 2014 07 Sep 2012 MORGAN STANLEY CO INCORPORATED EUR/EUROPEN

650,000.000 0.781586 NHIO Local 107.218055 3,557.19 0.00 0.00 696,917.36
Base 137.180112 4,551.26 0.00 0.00 891,670.73

07 Sep 2012 MERRILL LYNCH INTERNATIONAL EUR/EUROPEN

650,000.000 0.781586 NHIO Local 107.208058 3,557.19 0.00 0.00 696,852.38
Base 137.167321 4,551.26 0.00 0.00 891,587.59
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ACI02GSU1 Total

1,300,000.000 Local 7,114.38 0.00 0.00 1,393,769.74
Base 9,102.52 0.00 0.00 1,783,258.32

B59K69II1 BUNDESREPUB. DEUTSCHLAND 3.25%   04 Jan 2020 31 Aug 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CED05 Sep 2012

225,000.000 0.795102 NHIO Local 116.687000 4,894.98 0.00 0.00 262,545.75
Base 146.757271 6,156.42 0.00 0.00 330,203.86

GERMANY Total
9,225,000.000 140,091.36

175,298.28 0.00

0.00

0.00

0.00 10,890,572.03

13,703,842.01

Local

Base

NETHERLANDS

ACI01IGB3 NETHERLANDS GOVERNMENT 2.25%   15 Jul 2022 23 Aug 2012 GOLDMAN SACHS + CO EUR/CED28 Aug 2012

580,000.000 0.794755 NHIO Local 104.030000 1,573.15 0.00 0.00 603,374.00
Base 130.895685 1,979.42 0.00 0.00 759,194.97

NETHERLANDS Total
580,000.000 1,573.15

1,979.42 0.00

0.00

0.00

0.00 603,374.00

759,194.97

Local

Base

NEW ZEALAND

ACI02F7A0 99Z01XI36 BGB FWD 11 14 12 4.25%   28 Sep 2022 28 Sep 2012 UBS AG EUR/EUROPEN

280,000.000 0.777786 NHIO Local 114.494246 1,532.33 0.00 0.00 320,583.89
Base 147.205332 1,970.12 0.00 0.00 412,174.93

NEW ZEALAND Total
280,000.000 1,532.33

1,970.12 0.00

0.00

0.00

0.00 320,583.89

412,174.93

Local

Base

EURO CURRENCY  Total

16,410,000.000 227,595.90

283,473.34

0.00

0.00

0.00

0.00

18,673,506.92

23,503,372.51

Local

Base

JAPANESE YEN

977KEQII5 JAPAN 314(10 YR ISSUE) 1.1%   20 Mar 2021 12 Jul 2012 UBS AG LONDON JPY/JPH17 Jul 2012
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92,550,000.000 79.300000 NHIO Local 103.924999 331,911.00 0.00 0.00 96,182,587.00
Base 1.310530 4,185.51 0.00 0.00 1,212,895.17

ACI01OYV6 JAPAN (2 YEAR ISSUE) 0%   15 Mar 2014 12 Jul 2012 UBS AG LONDON JPY/JPH17 Jul 2012

1,027,100,000.000 79.300000 NHIO Local 100.001000 348,932.00 0.00 0.00 1,027,110,271.00
Base 1.261047 4,400.15 0.00 0.00 12,952,210.23

ACI0242A0 JAPAN TREASURY DISC BILL 0.01%   24 Sep 2012 24 Sep 2012 MATURITY JPY/JPH24 Sep 2012

670,000,000.000 77.905000 NHIO Local 100.000000 0.00 0.00 0.00 670,000,000.00
Base 1.283615 0.00 0.00 0.00 8,600,218.21

B2B35BII9 JAPAN 99 (20 YEAR ISSUE) 2.1%   20 Dec 2027 06 Aug 2012 MORGAN STANLEY CO INCORPORATED JPY/JPH09 Aug 2012

53,400,000.000 78.180000 NHIO Local 111.285000 153,616.00 0.00 0.00 59,426,190.00
Base 1.423446 1,964.90 0.00 0.00 760,120.11

B3D0G2II9 JAPAN 296 (10 YR ISSUE) 1.5%   20 Sep 2018 31 Jul 2012 CITIGROUPGLOBAL MARKETS INC. JPY/JPH03 Aug 2012

67,550,000.000 78.100000 NHIO Local 107.160000 377,539.00 0.00 0.00 72,386,580.00
Base 1.372087 4,834.05 0.00 0.00 926,844.81

B3VV70II5 JAPAN  30 (30 YR ISSUE) 2.3%   20 Mar 2039 07 Sep 2012 MORGAN STANLEY CO INCORPORATED JPY/JPH12 Sep 2012

29,400,000.000 78.140000 NHIO Local 109.505000 326,076.00 0.00 0.00 32,194,470.00
Base 1.401395 4,172.97 0.00 0.00 412,010.11

12 Sep 2012 MORGAN STANLEY CO INCORPORATED JPY/JPH20 Sep 2012

29,350,000.000 77.865000 NHIO Local 109.976000 0.00 0.00 0.00 32,277,956.00
Base 1.412393 0.00 0.00 0.00 414,537.42

B3VV70II5 Total

58,750,000.000 Local 326,076.00 0.00 0.00 64,472,426.00
Base 4,172.97 0.00 0.00 826,547.53

B540R5II5 JAPAN  87(5 YEAR ISSUE) 0.5%   20 Dec 2014 12 Jul 2012 UBS AG LONDON JPY/JPH17 Jul 2012

255,500,000.000 79.300000 NHIO Local 100.971000 94,499.00 0.00 0.00 257,980,905.00
Base 1.273279 1,191.66 0.00 0.00 3,253,227.05
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JAPANESE YEN  Total

2,224,850,000.000 1,632,573.00

20,749.24

0.00

0.00

0.00

0.00

2,247,558,959.00

28,532,063.11

Local

Base

POLISH ZLOTY

B3DSHGII6 POLAND GOVERNMENT BOND 5.75%   25 Apr 2014 07 Sep 2012 ROYAL BANK OF SCOTLAND PLC PLN/PL312 Sep 2012

1,190,000.000 3.204150 NHIO Local 102.600000 26,239.50 0.00 0.00 1,220,940.00
Base 32.020973 8,189.22 0.00 0.00 381,049.58

07 Sep 2012 JP MORGANSECURITIES PLC PLN/PL312 Sep 2012

1,190,000.000 3.204150 NHIO Local 102.570000 26,239.50 0.00 0.00 1,220,583.00
Base 32.011610 8,189.22 0.00 0.00 380,938.16

07 Sep 2012 ING FINANCIAL MARKETS LLC PLN/PL3

1,190,000.000 3.204150 NHIO Local 102.575000 26,239.50 0.00 0.00 1,220,642.50
Base 32.013170 8,189.22 0.00 0.00 380,956.73

07 Sep 2012 ING FINANCIAL MARKETS LLC PLN/PL3CANCEL

-1,190,000.000 3.204150 NHIO Local 102.575000 -26,239.50 0.00 0.00 -1,220,642.50
Base 32.013170 -8,189.22 0.00 0.00 -380,956.73

07 Sep 2012 MORGAN STANLEY CO INCORPORATED PLN/PL312 Sep 2012

1,615,000.000 3.204150 NHIO Local 102.560000 35,610.75 0.00 0.00 1,656,344.00
Base 32.008489 11,113.95 0.00 0.00 516,937.09

07 Sep 2012 HSBC SECURITIES (USA) INC. PLN/PL312 Sep 2012

1,790,000.000 3.207150 NHIO Local 102.600000 39,469.50 0.00 0.00 1,836,540.00
Base 31.991020 12,306.72 0.00 0.00 572,639.26

07 Sep 2012 ING BANK NV PLN/PL312 Sep 2012

1,190,000.000 3.204150 NHIO Local 102.575000 26,239.50 0.00 0.00 1,220,642.50
Base 32.013170 8,189.22 0.00 0.00 380,956.73

B3DSHGII6 Total

6,975,000.000 Local 153,798.75 0.00 0.00 7,155,049.50
Base 47,988.33 0.00 0.00 2,232,520.82
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POLISH ZLOTY  Total

6,975,000.000 153,798.75

47,988.33

0.00

0.00

0.00

0.00

7,155,049.50

2,232,520.82

Local

Base

POUND STERLING

972WYAII7 99Z01VZP2 UK GILT FWD 08 20 12 1.75%   22 Jan 2017 12 Jul 2012 MORGAN STANLEY CO INCORPORATED GBP/GBV20 Aug 2012

4,720,000.000 0.648319 NHIO Local 105.138264 6,509.24 0.00 0.00 4,962,526.07
Base 162.170573 10,040.18 0.00 0.00 7,654,451.08

09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBV20 Aug 2012

1,225,000.000 0.640123 NHIO Local 105.125253 1,689.37 0.00 0.00 1,287,784.35
Base 164.226646 2,639.13 0.00 0.00 2,011,776.41

14 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV20 Aug 2012

965,000.000 0.637531 NHIO Local 105.195000 1,330.81 0.00 0.00 1,015,131.75
Base 165.003741 2,087.44 0.00 0.00 1,592,286.10

14 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBV20 Aug 2012

3,650,000.000 0.637531 NHIO Local 105.230000 5,033.63 0.00 0.00 3,840,895.00
Base 165.058640 7,895.51 0.00 0.00 6,024,640.37

19 Jul 2012 BARCLAYS CAPITAL GBP/GBV20 Aug 2012

2,975,000.000 0.636213 NHIO Local 105.235051 4,102.75 0.00 0.00 3,130,742.78
Base 165.408520 6,448.72 0.00 0.00 4,920,903.50

19 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBV20 Aug 2012

1,875,000.000 0.636213 NHIO Local 105.239158 2,585.77 0.00 0.00 1,973,234.22
Base 165.414976 4,064.32 0.00 0.00 3,101,530.80

25 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBV20 Aug 2012

1,070,000.000 0.646037 NHIO Local 105.530779 1,475.61 0.00 0.00 1,129,179.34
Base 163.350983 2,284.11 0.00 0.00 1,747,855.51

25 Jul 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV20 Aug 2012

1,355,000.000 0.646037 NHIO Local 105.521500 1,868.65 0.00 0.00 1,429,816.33
Base 163.336620 2,892.48 0.00 0.00 2,213,211.21
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18 Jul 2012 UBS AG GBP/GBV20 Aug 2012

4,875,000.000 0.639611 NHIO Local 105.505254 6,723.00 0.00 0.00 5,143,381.15
Base 164.952219 10,511.09 0.00 0.00 8,041,420.72

972WYAII7 Total

22,710,000.000 Local 31,318.83 0.00 0.00 23,912,690.99
Base 48,862.98 0.00 0.00 37,308,075.70

988CNUII1 99Z01WTR3 UK GILT FWD 10 19 20 1.75%   22 Jan 2017 14 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVOPEN

1,355,000.000 0.637308 NHIO Local 104.968545 5,734.82 0.00 0.00 1,422,323.78
Base 164.706147 8,998.51 0.00 0.00 2,231,768.28

14 Aug 2012 BARCLAYS CAPITAL GBP/GBVOPEN

2,975,000.000 0.637308 NHIO Local 105.011644 12,591.20 0.00 0.00 3,124,096.40
Base 164.773773 19,756.85 0.00 0.00 4,902,019.75

988CNUII1 Total

4,330,000.000 Local 18,326.02 0.00 0.00 4,546,420.18
Base 28,755.36 0.00 0.00 7,133,788.03

988ECAII3 99Z01X076  UK GILT FWD  100120 4%   07 Mar 2022 22 Aug 2012 BARCLAYS CAPITAL GBP/GBVOPEN

2,150,000.000 0.632931 NHIO Local 120.379620 5,701.66 0.00 0.00 2,588,161.83
Base 190.193907 9,008.34 0.00 0.00 4,089,169.01

988GULII4 99Z01XIS1 UK GILT FWD 10 17 12 4.5%   07 Dec 2042 10 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBVOPEN

250,000.000 0.624688 NHIO Local 127.134040 4,057.38 0.00 0.00 317,835.10
Base 203.516059 6,495.05 0.00 0.00 508,790.15

11 Sep 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVOPEN

746,000.000 0.622239 NHIO Local 126.972398 12,107.21 0.00 0.00 947,214.09
Base 204.057280 19,457.49 0.00 0.00 1,522,267.31

11 Sep 2012 BARCLAYS CAPITAL GBP/GBVOPEN

154,000.000 0.622239 NHIO Local 126.623760 2,499.34 0.00 0.00 195,000.59
Base 203.496984 4,016.69 0.00 0.00 313,385.35

21 Sep 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVOPEN
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225,000.000 0.615347 NHIO Local 126.381427 3,651.64 0.00 0.00 284,358.21
Base 205.382373 5,934.28 0.00 0.00 462,110.34

24 Sep 2012 BARCLAYS CAPITAL GBP/GBVOPEN

225,000.000 0.617322 NHIO Local 126.602733 3,651.64 0.00 0.00 284,856.15
Base 205.083786 5,915.29 0.00 0.00 461,438.52

27 Sep 2012 BARCLAYS CAPITAL GBP/GBVOPEN

450,000.000 0.616675 NHIO Local 127.894029 7,303.28 0.00 0.00 575,523.13
Base 207.392920 11,843.00 0.00 0.00 933,268.14

28 Sep 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVOPEN

385,000.000 0.619272 NHIO Local 128.346806 6,248.36 0.00 0.00 494,135.20
Base 207.254334 10,089.85 0.00 0.00 797,929.18

988GULII4 Total

2,435,000.000 Local 39,518.85 0.00 0.00 3,098,922.47
Base 63,751.65 0.00 0.00 4,999,188.99

ACI0231H8 99Z01V6N9 UK GILT FWD 07 19 12 1.75%   22 Jan 2017 10 Jul 2012 UBS AG GBP/GBV19 Jul 2012

4,750,000.000 0.644974 NHIO Local 104.991789 -685.10 0.00 0.00 4,987,109.96
Base 162.784529 -1,062.21 0.00 0.00 7,732,265.11

12 Jul 2012 MORGAN STANLEY CO INCORPORATED GBP/GBV19 Jul 2012

5,685,000.000 0.648319 NHIO Local 105.250000 -819.97 0.00 0.00 5,983,462.51
Base 162.342921 -1,264.76 0.00 0.00 9,229,195.05

ACI0231H8 Total

10,435,000.000 Local -1,505.07 0.00 0.00 10,970,572.47
Base -2,326.97 0.00 0.00 16,961,460.16

ACI028K45 99Z01W789 UK GILT FWD 09 17 12 4.5%   07 Dec 2042 30 Aug 2012 BARCLAYS CAPITAL GBP/GBV17 Sep 2012

390,000.000 0.633172 NHIO Local 131.187887 4,890.98 0.00 0.00 511,632.76
Base 207.191548 7,724.57 0.00 0.00 808,047.04

31 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV

225,000.000 0.630398 NHIO Local 131.676733 2,821.72 0.00 0.00 296,272.65
Base 208.878729 4,476.09 0.00 0.00 469,977.14

Prepared by State StreetPage 1056



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

31 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVCANCEL

-225,000.000 0.630398 NHIO Local 131.676733 -2,821.72 0.00 0.00 -296,272.65
Base 208.878729 -4,476.09 0.00 0.00 -469,977.14

31 Aug 2012 MORGAN STANLEY CO INCORPORATED GBP/GBV

250,000.000 0.630398 NHIO Local 131.627232 3,135.25 0.00 0.00 329,068.08
Base 208.800206 4,973.45 0.00 0.00 522,000.51

31 Aug 2012 MORGAN STANLEY CO INCORPORATED GBP/GBVCANCEL

-250,000.000 0.630398 NHIO Local 131.627232 -3,135.25 0.00 0.00 -329,068.08
Base 208.800206 -4,973.45 0.00 0.00 -522,000.51

10 Sep 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV

1,725,000.000 0.624610 NHIO Local 127.530000 21,633.20 0.00 0.00 2,199,892.50
Base 204.175405 34,634.73 0.00 0.00 3,522,025.75

10 Sep 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVCANCEL

-1,725,000.000 0.624610 NHIO Local 127.530000 -21,633.20 0.00 0.00 -2,199,892.50
Base 204.175405 -34,634.73 0.00 0.00 -3,522,025.75

10 Sep 2012 MORGAN STANLEY CO INCORPORATED GBP/GBV17 Sep 2012

1,095,000.000 0.624610 NHIO Local 127.450000 13,732.37 0.00 0.00 1,395,577.50
Base 204.047326 21,985.51 0.00 0.00 2,234,318.22

31 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV17 Sep 2012

225,000.000 0.630398 NHIO Local 131.676733 2,821.72 0.00 0.00 296,272.65
Base 208.878729 4,476.09 0.00 0.00 469,977.14

31 Aug 2012 MORGAN STANLEY CO INCORPORATED GBP/GBV17 Sep 2012

250,000.000 0.630398 NHIO Local 131.627232 3,135.25 0.00 0.00 329,068.08
Base 208.800206 4,973.46 0.00 0.00 522,000.51

10 Sep 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV17 Sep 2012

1,725,000.000 0.624688 NHIO Local 127.530000 21,633.20 0.00 0.00 2,199,892.50
Base 204.149912 34,630.42 0.00 0.00 3,521,585.96
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ACI028K45 Total

3,685,000.000 Local 46,213.52 0.00 0.00 4,732,443.49
Base 73,790.05 0.00 0.00 7,555,928.87

ACI028PW8 99Z01W8G0 UK GILT FWD 08 4%   07 Mar 2022 19 Jul 2012 BARCLAYS CAPITAL GBP/GBV31 Aug 2012

1,075,000.000 0.636213 NHIO Local 122.103031 -817.93 0.00 0.00 1,312,607.59
Base 191.921622 -1,285.61 0.00 0.00 2,063,157.45

18 Jul 2012 BARCLAYS CAPITAL GBP/GBV31 Aug 2012

1,075,000.000 0.639611 NHIO Local 122.136225 -817.93 0.00 0.00 1,312,964.42
Base 190.953916 -1,278.78 0.00 0.00 2,052,754.58

ACI028PW8 Total

2,150,000.000 Local -1,635.86 0.00 0.00 2,625,572.01
Base -2,564.39 0.00 0.00 4,115,912.03

B1VWPJII6 UK TSY 4 1/2  2042 4.5%   07 Dec 2042 17 Jul 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB18 Jul 2012

425,000.000 0.640492 NHIO Local 132.580000 2,142.42 0.00 0.00 563,465.00
Base 206.997121 3,344.96 0.00 0.00 879,737.76

18 Jul 2012 BARCLAYS CAPITAL GBP/GBB23 Jul 2012

425,000.000 0.639611 NHIO Local 133.360000 2,403.69 0.00 0.00 566,780.00
Base 208.501730 3,758.05 0.00 0.00 886,132.35

18 Jul 2012 UBS AG GBP/GBB23 Jul 2012

850,000.000 0.639611 NHIO Local 133.427780 4,807.38 0.00 0.00 1,134,136.13
Base 208.607701 7,516.10 0.00 0.00 1,773,165.45

19 Jul 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB20 Jul 2012

425,000.000 0.636213 NHIO Local 132.710000 2,246.93 0.00 0.00 564,017.50
Base 208.593663 3,531.73 0.00 0.00 886,523.06

19 Jul 2012 UBS AG GBP/GBB24 Jul 2012

210,000.000 0.636213 NHIO Local 132.358000 1,213.52 0.00 0.00 277,951.80
Base 208.040389 1,907.41 0.00 0.00 436,884.82

09 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB14 Aug 2012
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225,000.000 0.640123 NHIO Local 130.998000 1,881.15 0.00 0.00 294,745.50
Base 204.645045 2,938.73 0.00 0.00 460,451.35

09 Aug 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB14 Aug 2012

875,000.000 0.640123 NHIO Local 131.757000 7,315.57 0.00 0.00 1,152,873.75
Base 205.830754 11,428.38 0.00 0.00 1,801,019.10

30 Aug 2012 BARCLAYS CAPITAL GBP/GBB31 Aug 2012

390,000.000 0.633172 NHIO Local 131.371000 4,075.82 0.00 0.00 512,346.90
Base 207.480748 6,437.15 0.00 0.00 809,174.91

11 Sep 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB14 Sep 2012

746,000.000 0.622549 NHIO Local 127.327000 9,080.41 0.00 0.00 949,859.42
Base 204.525266 14,585.86 0.00 0.00 1,525,758.48

11 Sep 2012 BARCLAYS CAPITAL GBP/GBB12 Sep 2012

154,000.000 0.622239 NHIO Local 127.000000 1,836.64 0.00 0.00 195,580.00
Base 204.101639 2,951.66 0.00 0.00 314,316.53

21 Sep 2012 JP MORGANSECURITIES PLC GBP/GBB26 Sep 2012

225,000.000 0.615347 NHIO Local 126.608702 3,070.70 0.00 0.00 284,869.58
Base 205.751717 4,990.19 0.00 0.00 462,941.37

24 Sep 2012 BARCLAYS CAPITAL GBP/GBB25 Sep 2012

225,000.000 0.617322 NHIO Local 126.840000 3,043.03 0.00 0.00 285,390.00
Base 205.468135 4,929.40 0.00 0.00 462,303.31

27 Sep 2012 BARCLAYS CAPITAL GBP/GBB28 Sep 2012

450,000.000 0.616675 NHIO Local 128.100000 6,252.05 0.00 0.00 576,450.00
Base 207.726923 10,138.32 0.00 0.00 934,771.15

28 Sep 2012 ROYAL BANK OF SCOTLAND PLC GBP/GBBOPEN

385,000.000 0.619886 NHIO Local 128.499000 5,585.66 0.00 0.00 494,721.15
Base 207.294567 9,010.79 0.00 0.00 798,084.08

B1VWPJII6 Total

6,010,000.000 Local 54,954.97 0.00 0.00 7,853,186.73
Base 87,468.73 0.00 0.00 12,431,263.72
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B3KJDQII0 UK TSY 4  2022 4%   07 Mar 2022 18 Jul 2012 GOLDMAN SACHS + CO GBP/GBB23 Jul 2012

1,075,000.000 0.639611 NHIO Local 122.503000 16,125.00 0.00 0.00 1,316,907.25
Base 191.527350 25,210.64 0.00 0.00 2,058,919.01

19 Jul 2012 ROYAL BANK OF SCOTLAND PLC GBP/GBB24 Jul 2012

1,075,000.000 0.636213 NHIO Local 122.463000 16,241.85 0.00 0.00 1,316,477.25
Base 192.487422 25,528.95 0.00 0.00 2,069,239.78

B3KJDQII0 Total

2,150,000.000 Local 32,366.85 0.00 0.00 2,633,384.50
Base 50,739.59 0.00 0.00 4,128,158.79

B3Z3K5II7 UK TSY 1 3/4  2017 1.75%   22 Jan 2017 10 Jul 2012 UBS AG GBP/GBB13 Jul 2012

4,750,000.000 0.644974 NHIO Local 105.013215 -2,055.30 0.00 0.00 4,988,127.72
Base 162.817749 -3,186.64 0.00 0.00 7,733,843.10

18 Jul 2012 UBS AG GBP/GBB23 Jul 2012

4,875,000.000 0.639611 NHIO Local 105.606000 231.83 0.00 0.00 5,148,292.50
Base 165.109731 362.45 0.00 0.00 8,049,099.38

19 Jul 2012 BARCLAYS CAPITAL GBP/GBB20 Jul 2012

2,975,000.000 0.636213 NHIO Local 105.345000 -286.07 0.00 0.00 3,134,013.76
Base 165.581338 -449.65 0.00 0.00 4,926,044.84

19 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB20 Jul 2012

1,875,000.000 0.636213 NHIO Local 105.350001 -180.30 0.00 0.00 1,975,312.51
Base 165.589199 -283.40 0.00 0.00 3,104,797.47

25 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB

1,070,000.000 0.646266 NHIO Local 105.620000 203.53 0.00 0.00 1,130,134.00
Base 163.431157 314.93 0.00 0.00 1,748,713.38

25 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBBCANCEL

-1,070,000.000 0.646266 NHIO Local 105.620000 -203.53 0.00 0.00 -1,130,134.00
Base 163.431157 -314.93 0.00 0.00 -1,748,713.38

25 Jul 2012 UBS AG GBP/GBB

1,355,000.000 0.646266 NHIO Local 105.610000 257.74 0.00 0.00 1,431,015.50
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Base 163.415683 398.81 0.00 0.00 2,214,282.51

25 Jul 2012 UBS AG GBP/GBBCANCEL

-1,355,000.000 0.646266 NHIO Local 105.610000 -257.74 0.00 0.00 -1,431,015.50
Base 163.415683 -398.81 0.00 0.00 -2,214,282.51

25 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBB26 Jul 2012

1,070,000.000 0.646037 NHIO Local 105.620000 203.53 0.00 0.00 1,130,134.00
Base 163.489088 315.04 0.00 0.00 1,749,333.25

25 Jul 2012 UBS AG GBP/GBB26 Jul 2012

1,355,000.000 0.646266 NHIO Local 105.610000 257.74 0.00 0.00 1,431,015.50
Base 163.415683 398.81 0.00 0.00 2,214,282.51

09 Aug 2012 6 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB20 Aug 2012

375,000.000 0.640123 NHIO Local 105.206000 410.16 0.00 0.00 394,522.50
Base 164.352788 640.75 0.00 0.00 616,322.96

09 Aug 2012 6 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB20 Aug 2012

255,000.000 0.640123 NHIO Local 105.217000 278.91 0.00 0.00 268,303.35
Base 164.369973 435.71 0.00 0.00 419,143.43

09 Aug 2012 6 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB20 Aug 2012

135,000.000 0.640123 NHIO Local 105.216000 147.66 0.00 0.00 142,041.60
Base 164.368410 230.67 0.00 0.00 221,897.36

09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB14 Aug 2012

1,540,000.000 0.640123 NHIO Local 105.235000 1,684.38 0.00 0.00 1,620,619.00
Base 164.398092 2,631.34 0.00 0.00 2,531,730.62

09 Aug 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB14 Aug 2012

1,540,000.000 0.640123 NHIO Local 105.165000 1,684.38 0.00 0.00 1,619,541.00
Base 164.288738 2,631.34 0.00 0.00 2,530,046.57

09 Aug 2012 6 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB20 Aug 2012

515,000.000 0.640123 NHIO Local 105.216000 563.28 0.00 0.00 541,862.40
Base 164.368410 879.96 0.00 0.00 846,497.31

09 Aug 2012 GOLDMAN SACHS + CO GBP/GBB14 Aug 2012

Prepared by State StreetPage 1061



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
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1,225,000.000 0.640123 NHIO Local 105.146000 1,339.84 0.00 0.00 1,288,038.50
Base 164.259056 2,093.10 0.00 0.00 2,012,173.44

09 Aug 2012 6 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB20 Aug 2012

515,000.000 0.640123 NHIO Local 105.223000 563.28 0.00 0.00 541,898.45
Base 164.379346 879.96 0.00 0.00 846,553.63

30 Aug 2012 BARCLAYS CAPITAL GBP/GBB31 Aug 2012

2,216,000.000 0.633172 NHIO Local 105.520000 4,215.22 0.00 0.00 2,338,323.20
Base 166.652979 6,657.31 0.00 0.00 3,693,030.01

31 Aug 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB03 Sep 2012

1,349,000.000 0.630398 NHIO Local 105.515000 2,758.49 0.00 0.00 1,423,397.35
Base 167.378386 4,375.79 0.00 0.00 2,257,934.43

24 Sep 2012 BARCLAYS CAPITAL GBP/GBB25 Sep 2012

1,250,000.000 0.617322 NHIO Local 104.750000 3,863.79 0.00 0.00 1,309,375.00
Base 169.684541 6,258.95 0.00 0.00 2,121,056.76

B3Z3K5II7 Total

27,815,000.000 Local 15,680.82 0.00 0.00 29,294,818.34
Base 24,871.49 0.00 0.00 45,873,787.07

B64605II9 UK TSY 4 1/4  2040 4.25%   07 Dec 2040 28 Sep 2012 GOLDMAN SACHS + CO GBP/GBBOPEN

65,000.000 0.619886 NHIO Local 123.240000 890.64 0.00 0.00 80,106.00
Base 198.810749 1,436.78 0.00 0.00 129,226.99

POUND STERLING  Total

83,935,000.000 241,831.23

383,793.61

0.00

0.00

0.00

0.00

92,336,279.01

144,725,959.36

Local

Base

SWEDISH KRONA

B1FLSSII5 SWEDISH GOVERNMENT 3.75%   12 Aug 2017 09 Jul 2012 BARCLAYS CAPITAL SEK/CED12 Jul 2012

10,995,000.000 7.012700 NHIO Local 113.950000 377,953.13 0.00 0.00 12,528,802.50
Base 16.249091 53,895.52 0.00 0.00 1,786,587.55

06 Aug 2012 ROYAL BANK OF SCOTLAND PLC SEK/CED09 Aug 2012

Prepared by State StreetPage 1062



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

8,875,000.000 6.706100 NHIO Local 113.002000 -2,773.44 0.00 0.00 10,028,927.50
Base 16.850629 -413.57 0.00 0.00 1,495,493.28

06 Sep 2012 DANSKE BANK A.S. SEK/CED11 Sep 2012

8,950,000.000 6.745750 NHIO Local 113.110000 27,036.46 0.00 0.00 10,123,345.00
Base 16.767594 4,007.92 0.00 0.00 1,500,699.70

B1FLSSII5 Total

28,820,000.000 Local 402,216.15 0.00 0.00 32,681,075.00
Base 57,489.87 0.00 0.00 4,782,780.53

SWEDISH KRONA  Total

28,820,000.000 402,216.15

57,489.87

0.00

0.00

0.00

0.00

32,681,075.00

4,782,780.53

Local

Base

US DOLLAR

001055AC6 AFLAC INC 8.5%   15 May 2019 17 Sep 2012 BNY CAPITAL MARKETS, INC. USD/DTC20 Sep 2012

165,000.000 1.000000 NHID Local 132.919000 4,869.79 0.00 0.00 219,316.35
Base 132.919000 4,869.79 0.00 0.00 219,316.35

25 Sep 2012 LOOP CAPITAL MARKETS LLC USD/DTC28 Sep 2012

160,000.000 1.000000 NHID Local 133.492000 5,024.44 0.00 0.00 213,587.20
Base 133.492000 5,024.44 0.00 0.00 213,587.20

001055AC6 Total

325,000.000 Local 9,894.23 0.00 0.00 432,903.55
Base 9,894.23 0.00 0.00 432,903.55

00130HBR5 AES CORPORATION 7.375%   01 Jul 2021 01 Aug 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC07 Aug 2012

1,216,000.000 1.000000 NHFS Local 100.000000 7,473.33 0.00 0.00 1,216,000.00
Base 100.000000 7,473.33 0.00 0.00 1,216,000.00

00164VAA1 AMC NETWORKS INC 7.75%   15 Jul 2021 09 Jul 2012 1 EXCHANGE OFFER (NON CASH) USD/DTC10 Jul 2012

2,293,000.000 1.000000 NHFS Local 100.660052 85,891.96 0.00 0.00 2,308,135.00
Base 100.660052 85,891.96 0.00 0.00 2,308,135.00
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00164YAD9 AMC NETWORKS INC 1%   30 Dec 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

00212UAC1 ATI ACQUISITION I CORP 1%   12 Mar 2016 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,336.300 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,336.30
Base 100.000000 0.00 0.00 0.00 1,336.30

002819AB6 ABBOTT LABORATORIES 5.6%   30 Nov 2017 21 Sep 2012 US BANCORP INVESTMENTS INC USD/DTC26 Sep 2012

115,000.000 1.000000 NHHW Local 122.096000 2,075.11 0.00 0.00 140,410.40
Base 122.096000 2,075.11 0.00 0.00 140,410.40

00400YAF8 ACADEMY LTD 6%   03 Aug 2018 28 Sep 2012 PAYDOWN USD/OTH

5,033.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,033.33
Base 100.000000 0.00 0.00 0.00 5,033.33

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-5,033.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,033.33
Base 100.000000 0.00 0.00 0.00 -5,033.33

28 Sep 2012 PAYDOWN USD/OTH

5,033.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,033.33
Base 100.000000 0.00 0.00 0.00 5,033.33

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-5,033.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,033.33
Base 100.000000 0.00 0.00 0.00 -5,033.33

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

5,033.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,033.33
Base 100.000000 0.00 0.00 0.00 5,033.33

00400YAF8 Total

5,033.330 Local 0.00 0.00 0.00 5,033.33
Base 0.00 0.00 0.00 5,033.33

00769EAK6 ADVANTAGE SALES + MARKETING 1%   18 Dec 2017 28 Sep 2012 PAYDOWN USD/OTH
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863.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 863.37
Base 100.000000 0.00 0.00 0.00 863.37

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-863.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -863.37
Base 100.000000 0.00 0.00 0.00 -863.37

28 Sep 2012 PAYDOWN USD/OTH

647.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 647.53
Base 100.000000 0.00 0.00 0.00 647.53

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-647.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -647.53
Base 100.000000 0.00 0.00 0.00 -647.53

28 Sep 2012 PAYDOWN USD/OTH

863.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 863.37
Base 100.000000 0.00 0.00 0.00 863.37

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-863.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -863.37
Base 100.000000 0.00 0.00 0.00 -863.37

28 Sep 2012 PAYDOWN USD/OTH

647.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 647.53
Base 100.000000 0.00 0.00 0.00 647.53

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-647.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -647.53
Base 100.000000 0.00 0.00 0.00 -647.53

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

863.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 863.37
Base 100.000000 0.00 0.00 0.00 863.37

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

647.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 647.53
Base 100.000000 0.00 0.00 0.00 647.53
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00769EAK6 Total

1,510.900 Local 0.00 0.00 0.00 1,510.90
Base 0.00 0.00 0.00 1,510.90

00809DAJ3 AES CORP 1%   01 Jun 2018 14 Sep 2012 PAYDOWN USD/OTH

2,506.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,506.27
Base 100.000000 0.00 0.00 0.00 2,506.27

14 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,506.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -2,506.27
Base 100.000000 0.00 0.00 0.00 -2,506.27

17 Sep 2012 PAYDOWN USD/OTH17 Sep 2012

2,506.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,506.27
Base 100.000000 0.00 0.00 0.00 2,506.27

00809DAJ3 Total

2,506.270 Local 0.00 0.00 0.00 2,506.27
Base 0.00 0.00 0.00 2,506.27

00828KAF2 AFFINION GROUP INC 1.27%   09 Oct 2016 14 Sep 2012 BANK OF AMERICA USD/OTH

984,911.980 1.000000 NHHM Local 89.375000 0.00 0.00 0.00 880,265.09
Base 89.375000 0.00 0.00 0.00 880,265.09

14 Sep 2012 BANK OF AMERICA USD/OTHCANCEL

-984,911.980 1.000000 NHHM Local 89.375000 0.00 0.00 0.00 -880,265.09
Base 89.375000 0.00 0.00 0.00 -880,265.09

14 Sep 2012 BANK OF AMERICA USD/OTH28 Sep 2012

982,397.320 1.000000 NHHM Local 89.375000 0.00 0.00 0.00 878,017.60
Base 89.375000 0.00 0.00 0.00 878,017.60

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,514.660 1.000000 NHHM Local 100.000397 0.00 0.00 0.00 2,514.67
Base 100.000397 0.00 0.00 0.00 2,514.67
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00828KAF2 Total

984,911.980 Local 0.00 0.00 0.00 880,532.27
Base 0.00 0.00 0.00 880,532.27

01168BAQ4 ALASKA COMMUNICATIONS SYS  HLD 1%   21 Oct 2016 28 Sep 2012 PAYDOWN USD/OTH

4,259.440 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,259.44
Base 100.000000 0.00 0.00 0.00 4,259.44

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,259.440 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,259.44
Base 100.000000 0.00 0.00 0.00 -4,259.44

28 Sep 2012 PAYDOWN USD/OTH

4,259.440 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,259.44
Base 100.000000 0.00 0.00 0.00 4,259.44

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,259.440 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,259.44
Base 100.000000 0.00 0.00 0.00 -4,259.44

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

4,259.440 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,259.44
Base 100.000000 0.00 0.00 0.00 4,259.44

01168BAQ4 Total

4,259.440 Local 0.00 0.00 0.00 4,259.44
Base 0.00 0.00 0.00 4,259.44

01973JAF6 ALLISON TRANSMISSION HLDGS INC 1%   23 Aug 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

020002AX9 ALLSTATE CORP 7.45%   16 May 2019 17 Jul 2012 BNY CAPITAL MARKETS, INC. USD/DTC20 Jul 2012

415,000.000 1.000000 NHID Local 129.910000 5,496.44 0.00 0.00 539,126.50
Base 129.910000 5,496.44 0.00 0.00 539,126.50

27 Jul 2012 LOOP CAPITAL MARKETS LLC USD/DTC31 Jul 2012
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165,000.000 1.000000 NHID Local 130.026000 2,560.94 0.00 0.00 214,542.90
Base 130.026000 2,560.94 0.00 0.00 214,542.90

31 Jul 2012 BNY CAPITAL MARKETS, INC. USD/DTC03 Aug 2012

165,000.000 1.000000 NHID Local 130.897000 2,629.23 0.00 0.00 215,980.05
Base 130.897000 2,629.23 0.00 0.00 215,980.05

01 Aug 2012 BNY CAPITAL MARKETS, INC. USD/DTC06 Aug 2012

285,000.000 1.000000 NHID Local 130.702000 4,718.33 0.00 0.00 372,500.70
Base 130.702000 4,718.33 0.00 0.00 372,500.70

21 Aug 2012 MORGAN STANLEY & CO. INCORPORATED/R USD/DTC24 Aug 2012

250,000.000 1.000000 NHID Local 129.216000 5,070.14 0.00 0.00 323,040.00
Base 129.216000 5,070.14 0.00 0.00 323,040.00

020002AX9 Total

1,280,000.000 Local 20,475.08 0.00 0.00 1,665,190.15
Base 20,475.08 0.00 0.00 1,665,190.15

02209SAD5 ALTRIA GROUP INC 9.7%   10 Nov 2018 17 Aug 2012 18 TENDER OFFER USD/DTC04 Sep 2012

374,000.000 1.000000 NHFI Local 140.583000 11,488.03 0.00 0.00 525,780.42
Base 140.583000 11,488.03 0.00 0.00 525,780.42

02209SAD5 ALTRIA GROUP INC 9.7%   10 Nov 2018 17 Aug 2012 18 TENDER OFFER USD/DTC04 Sep 2012

284,000.000 1.000000 NHHW Local 140.583000 8,723.53 0.00 0.00 399,255.72
Base 140.583000 8,723.53 0.00 0.00 399,255.72

02209SAD5 Total

658,000.000 Local 20,211.56 0.00 0.00 925,036.14
Base 20,211.56 0.00 0.00 925,036.14

023763AA3 AMER AIRLN PT TRST 09 1A 10.375%   02 Jul 201 17 Jul 2012 BROADPOINT CAPITAL USD/DTC

881,856.520 1.000000 NHFS Local 108.250000 4,574.63 0.00 0.00 954,609.68
1,028,000.000 Base 108.250000 4,574.63 0.00 0.00 954,609.68

17 Jul 2012 BROADPOINT CAPITAL USD/DTCCANCEL

-881,856.520 1.000000 NHFS Local 108.250000 -4,574.63 0.00 0.00 -954,609.68
-1,028,000.000 Base 108.250000 -4,574.63 0.00 0.00 -954,609.68
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12 Jul 2012 BROADPOINT CAPITAL USD/DTC

188,724.160 1.000000 NHFS Local 108.250000 815.84 0.00 0.00 204,293.90
Base 108.250000 815.84 0.00 0.00 204,293.90

12 Jul 2012 BROADPOINT CAPITAL USD/DTCCANCEL

-188,724.160 1.000000 NHFS Local 108.250000 -815.84 0.00 0.00 -204,293.90
Base 108.250000 -815.84 0.00 0.00 -204,293.90

17 Jul 2012 4 BROADPOINT CAPITAL USD/DTC24 Jul 2012

881,856.520 1.000000 NHFS Local 108.249999 4,574.63 0.00 0.00 954,609.68
1,000,000.000 Base 108.249999 4,574.63 0.00 0.00 954,609.68

12 Jul 2012 BROADPOINT CAPITAL USD/DTC17 Jul 2012

188,724.160 1.000000 NHFS Local 108.249998 815.84 0.00 0.00 204,293.90
28,000.000 Base 108.249998 815.84 0.00 0.00 204,293.90

023763AA3 Total

1,070,580.680 Local 5,390.47 0.00 0.00 1,158,903.58
1,028,000.000 Base 5,390.47 0.00 0.00 1,158,903.58

025816BB4 AMERICAN EXPRESS CO 8.125%   20 May 2019 18 Jul 2012 LOOP CAPITAL MARKETS LLC USD/DTC23 Jul 2012

300,000.000 1.000000 NHID Local 136.131000 4,265.63 0.00 0.00 408,393.00
Base 136.131000 4,265.63 0.00 0.00 408,393.00

30 Jul 2012 MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC02 Aug 2012

275,000.000 1.000000 NHID Local 135.912000 4,468.75 0.00 0.00 373,758.00
Base 135.912000 4,468.75 0.00 0.00 373,758.00

20 Aug 2012 LOOP CAPITAL MARKETS LLC USD/DTC23 Aug 2012

160,000.000 1.000000 NHID Local 134.075000 3,358.33 0.00 0.00 214,520.00
Base 134.075000 3,358.33 0.00 0.00 214,520.00

30 Aug 2012 LOOP CAPITAL MARKETS LLC USD/DTC05 Sep 2012

160,000.000 1.000000 NHID Local 134.756000 3,791.67 0.00 0.00 215,609.60
Base 134.756000 3,791.67 0.00 0.00 215,609.60
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025816BB4 Total

895,000.000 Local 15,884.38 0.00 0.00 1,212,280.60
Base 15,884.38 0.00 0.00 1,212,280.60

0258M0CY3 AMER EXPRESS CREDIT CO 7.3%   20 Aug 2013 21 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC26 Sep 2012

210,000.000 1.000000 NHHW Local 105.981000 1,533.00 0.00 0.00 222,560.10
Base 105.981000 1,533.00 0.00 0.00 222,560.10

037933AE8 APRIA HEALTHCARE GROUP I 11.25%   01 Nov 2014 02 Jul 2012 WELLS FARGO SECURITIES, LLC USD/DTC06 Jul 2012

513,000.000 1.000000 NHFS Local 104.500000 10,420.31 0.00 0.00 536,085.00
Base 104.500000 10,420.31 0.00 0.00 536,085.00

03 Jul 2012 BANK OF AMERICA SECURITIES LLC USD/DTC09 Jul 2012

1,026,000.000 1.000000 NHFS Local 104.625000 21,802.50 0.00 0.00 1,073,452.50
Base 104.625000 21,802.50 0.00 0.00 1,073,452.50

037933AE8 Total

1,539,000.000 Local 32,222.81 0.00 0.00 1,609,537.50
Base 32,222.81 0.00 0.00 1,609,537.50

03852CAC0 ARAMARK CORP 0.0355%   26 Jul 201 26 Sep 2012 10 JP MORGANCHASE BANK USD/OTHOPEN

37,879.640 1.000000 NHHL Local 100.250002 0.00 0.00 0.00 37,974.34
Base 100.250002 0.00 0.00 0.00 37,974.34

03852CAD8 ARAMARK CORP 0.270708331%   26 Ju 26 Sep 2012 12 JP MORGANCHASE BANK USD/OTHOPEN

875,985.060 1.000000 NHHL Local 100.249999 0.00 0.00 0.00 878,175.02
Base 100.249999 0.00 0.00 0.00 878,175.02

03938DAD4 ARCH COAL INC 1%   17 May 2018 02 Aug 2012 21 BANK OF AMERICA USD/OTH30 Aug 2012

210,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 207,900.00
Base 99.000000 0.00 0.00 0.00 207,900.00

02 Aug 2012 29 BANK OF AMERICA USD/OTH07 Sep 2012

320,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 316,800.00
Base 99.000000 0.00 0.00 0.00 316,800.00

07 Aug 2012 8 BANK OF AMERICA USD/OTH22 Aug 2012
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172,500.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 171,206.25
Base 99.250000 0.00 0.00 0.00 171,206.25

17 Aug 2012 11 CITIBANK ADR USD/OTH31 Aug 2012

172,500.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 171,206.25
Base 99.250000 0.00 0.00 0.00 171,206.25

03938DAD4 Total

875,000.000 Local 0.00 0.00 0.00 867,112.50
Base 0.00 0.00 0.00 867,112.50

04649VAB6 ASURION LLC 1%   24 May 2019 23 Jul 2012 PAYDOWN USD/OTH23 Jul 2012

207,390.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 207,390.00
Base 100.000000 0.00 0.00 0.00 207,390.00

04649VAE0 ASURION LLC 1%   24 May 2018 19 Jul 2012 BANK OF AMERICA USD/OTH

345,000.000 1.000000 NHHM Local 99.630000 0.00 0.00 0.00 343,723.50
Base 99.630000 0.00 0.00 0.00 343,723.50

19 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-345,000.000 1.000000 NHHM Local 99.630000 0.00 0.00 0.00 -343,723.50
Base 99.630000 0.00 0.00 0.00 -343,723.50

24 Jul 2012 BANK OF AMERICA USD/OTH

173,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 172,135.00
Base 99.500000 0.00 0.00 0.00 172,135.00

24 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-173,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 -172,135.00
Base 99.500000 0.00 0.00 0.00 -172,135.00

04649VAE0 ASURION LLC 1%   24 May 2018 19 Jul 2012 BANK OF AMERICA USD/OTH

345,000.000 1.000000 NHHL Local 99.630000 0.00 0.00 0.00 343,723.50
Base 99.630000 0.00 0.00 0.00 343,723.50

19 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-345,000.000 1.000000 NHHL Local 99.630000 0.00 0.00 0.00 -343,723.50
Base 99.630000 0.00 0.00 0.00 -343,723.50
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24 Jul 2012 25 BANK OF AMERICA USD/OTH24 Aug 2012

173,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 172,135.00
Base 99.500000 0.00 0.00 0.00 172,135.00

19 Jul 2012 1 BANK OF AMERICA USD/OTH24 Aug 2012

345,000.000 1.000000 NHHL Local 99.625000 0.00 0.00 0.00 343,706.25
Base 99.625000 0.00 0.00 0.00 343,706.25

04649VAE0 Total

518,000.000 Local 0.00 0.00 0.00 515,841.25
Base 0.00 0.00 0.00 515,841.25

04826NAL7 ATLANTIC BROADBAND FIN LLC 1%   04 Apr 2019 28 Sep 2012 PAYDOWN USD/OTH

1,725.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,725.00
Base 100.000000 0.00 0.00 0.00 1,725.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,725.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,725.00
Base 100.000000 0.00 0.00 0.00 -1,725.00

28 Sep 2012 PAYDOWN USD/OTH

1,725.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,725.00
Base 100.000000 0.00 0.00 0.00 1,725.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,725.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,725.00
Base 100.000000 0.00 0.00 0.00 -1,725.00

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

1,725.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,725.00
Base 100.000000 0.00 0.00 0.00 1,725.00

04826NAL7 ATLANTIC BROADBAND FIN LLC 1%   04 Apr 2019 28 Sep 2012 4 PAYDOWN USD/OTHOPEN

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00
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04826NAL7 Total

3,600.000 Local 0.00 0.00 0.00 3,600.00
Base 0.00 0.00 0.00 3,600.00

04939MAE9 ATLAS PIPELINE LP/FIN CO 8.75%   15 Jun 2018 12 Sep 2012 BARCLAYS CAPITAL INC USD/DTC17 Sep 2012

2,928,000.000 1.000000 NHFS Local 107.375000 65,473.33 0.00 0.00 3,143,940.00
Base 107.375000 65,473.33 0.00 0.00 3,143,940.00

04962CAN1 ATTACHMATE CORP 1%   22 Nov 2017 28 Sep 2012 PAYDOWN USD/OTH

21,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 21,750.00
Base 100.000000 0.00 0.00 0.00 21,750.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-21,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -21,750.00
Base 100.000000 0.00 0.00 0.00 -21,750.00

28 Sep 2012 PAYDOWN USD/OTH

21,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 21,750.00
Base 100.000000 0.00 0.00 0.00 21,750.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-21,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -21,750.00
Base 100.000000 0.00 0.00 0.00 -21,750.00

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

21,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 21,750.00
Base 100.000000 0.00 0.00 0.00 21,750.00

04962CAN1 ATTACHMATE CORP 1%   22 Nov 2017 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

9,375.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 9,375.00
Base 100.000000 0.00 0.00 0.00 9,375.00

28 Sep 2012 PAYDOWN USD/OTH

9,375.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 9,375.00
Base 100.000000 0.00 0.00 0.00 9,375.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL
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-9,375.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -9,375.00
Base 100.000000 0.00 0.00 0.00 -9,375.00

04962CAN1 Total

31,125.000 Local 0.00 0.00 0.00 31,125.00
Base 0.00 0.00 0.00 31,125.00

04962UAH4 ATRIUM COS INC 1%   30 Apr 2016 20 Jul 2012 3 PAYDOWN USD/OTH23 Jul 2012

7,171.920 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 7,171.92
Base 100.000000 0.00 0.00 0.00 7,171.92

05349UAP7 AVAYA INC 1%   26 Oct 2017 24 Jul 2012 1 CITIBANK ADR USD/OTH03 Aug 2012

988,815.460 1.000000 NHHM Local 86.434999 0.00 0.00 0.00 854,682.64
Base 86.434999 0.00 0.00 0.00 854,682.64

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,642.560 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,642.56
Base 100.000000 0.00 0.00 0.00 2,642.56

05349UAP7 Total

991,458.020 Local 0.00 0.00 0.00 857,325.20
Base 0.00 0.00 0.00 857,325.20

05377JAH5 AVIS BUDGET CAR RENTAL LLC 1%   22 Sep 2018 31 Jul 2012 1 PAYDOWN USD/OTH01 Aug 2012

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

05377JAH5 AVIS BUDGET CAR RENTAL LLC 1%   22 Sep 2018 31 Jul 2012 1 PAYDOWN USD/OTH01 Aug 2012

2,952.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,952.71
Base 100.000000 0.00 0.00 0.00 2,952.71

09 Aug 2012 RESTRUCTURE NON CASH USD/OTH

891,618.010 1.000000 NHHL Local 99.710000 0.00 0.00 0.00 889,032.32
Base 99.710000 0.00 0.00 0.00 889,032.32

09 Aug 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-891,618.010 1.000000 NHHL Local 99.710000 0.00 0.00 0.00 -889,032.32
Base 99.710000 0.00 0.00 0.00 -889,032.32
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05377JAH5 Total

6,702.710 Local 0.00 0.00 0.00 6,702.71
Base 0.00 0.00 0.00 6,702.71

05377JAJ1 AVIS BUDGET CAR RENTAL LLC 0% 28 Sep 2012 PAYDOWN USD/OTH

2,234.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,234.63
Base 100.000000 0.00 0.00 0.00 2,234.63

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,234.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,234.63
Base 100.000000 0.00 0.00 0.00 -2,234.63

28 Sep 2012 PAYDOWN USD/OTH

2,234.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,234.63
Base 100.000000 0.00 0.00 0.00 2,234.63

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,234.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,234.63
Base 100.000000 0.00 0.00 0.00 -2,234.63

28 Sep 2012 PAYDOWN USD/OTH

2,234.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,234.63
Base 100.000000 0.00 0.00 0.00 2,234.63

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,234.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,234.63
Base 100.000000 0.00 0.00 0.00 -2,234.63

05377JAJ1 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

05377RAA2 AVIS BUDGET RENTAL CAR FUNDING 1%   20 Aug 2013 22 Aug 2012 CALLED BONDS USD/DTC22 Aug 2012

0.020 1.000000 NHIE Local 0.000000 0.00 0.00 0.00 0.00
3,054,000.000 Base 0.000000 0.00 0.00 0.00 0.00

05476FAH3 AZ CHEM US INC 1%   21 Nov 2016 28 Sep 2012 4 PAYDOWN USD/OTHOPEN
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104,390.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 104,390.53
Base 100.000000 0.00 0.00 0.00 104,390.53

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

3,053.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,053.11
Base 100.000000 0.00 0.00 0.00 3,053.11

05476FAH3 Total

107,443.640 Local 0.00 0.00 0.00 107,443.64
Base 0.00 0.00 0.00 107,443.64

055381AQ0 B/E AEROSPACE INC 8.5%   01 Jul 2018 20 Jul 2012 3 TENDER OFFER USD/DTC23 Jul 2012

1,325,000.000 1.000000 NHFS Local 109.525000 6,882.63 0.00 0.00 1,451,206.25
Base 109.525000 6,882.63 0.00 0.00 1,451,206.25

05570UAP7 BNY CONVERGEX GROUP LLC 1%   17 Dec 2016 28 Sep 2012 PAYDOWN USD/OTH

286.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 286.62
Base 100.000000 0.00 0.00 0.00 286.62

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-286.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -286.62
Base 100.000000 0.00 0.00 0.00 -286.62

28 Sep 2012 PAYDOWN USD/OTH

286.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 286.62
Base 100.000000 0.00 0.00 0.00 286.62

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-286.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -286.62
Base 100.000000 0.00 0.00 0.00 -286.62

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

286.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 286.62
Base 100.000000 0.00 0.00 0.00 286.62

05570UAP7 Total

286.620 Local 0.00 0.00 0.00 286.62
Base 0.00 0.00 0.00 286.62
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06051GDZ9 BANK OF AMERICA CORP 7.625%   01 Jun 2019 17 Sep 2012 LOOP CAPITAL MARKETS LLC USD/DTC20 Sep 2012

65,000.000 1.000000 NHID Local 124.039000 1,500.64 0.00 0.00 80,625.35
Base 124.039000 1,500.64 0.00 0.00 80,625.35

07159HAC0 CLAIRES STORES 0.255%   29 May 2014 20 Sep 2012 1 PAYDOWN USD/OTH21 Sep 2012

982,299.770 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 982,299.77
Base 100.000000 0.00 0.00 0.00 982,299.77

20 Sep 2012 1 PAYDOWN USD/OTH21 Sep 2012

422,895.360 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 422,895.36
Base 100.000000 0.00 0.00 0.00 422,895.36

07159HAC0 Total

1,405,195.130 Local 0.00 0.00 0.00 1,405,195.13
Base 0.00 0.00 0.00 1,405,195.13

07170LAK8 BAUSCH LOMB INC 1%   17 May 2019 28 Sep 2012 PAYDOWN USD/OTH

2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,925.00
Base 100.000000 0.00 0.00 0.00 2,925.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,925.00
Base 100.000000 0.00 0.00 0.00 -2,925.00

28 Sep 2012 PAYDOWN USD/OTH

2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,925.00
Base 100.000000 0.00 0.00 0.00 2,925.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,925.00
Base 100.000000 0.00 0.00 0.00 -2,925.00

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,925.00
Base 100.000000 0.00 0.00 0.00 2,925.00

07170LAK8 BAUSCH LOMB INC 1%   17 May 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN
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1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

07170LAK8 Total

4,800.000 Local 0.00 0.00 0.00 4,800.00
Base 0.00 0.00 0.00 4,800.00

077454AC0 BELDEN INC 7%   15 Mar 2017 24 Aug 2012 3 TENDER OFFER USD/DTC27 Aug 2012

828,000.000 1.000000 NHFS Local 100.800000 26,082.00 0.00 0.00 834,624.00
Base 100.800000 26,082.00 0.00 0.00 834,624.00

08873PAF8 BICENT PWR LLC 1%   31 Dec 2014 22 Aug 2012 9 PAYDOWN USD/OTH31 Aug 2012

15,119.660 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 15,119.66
Base 100.000000 0.00 0.00 0.00 15,119.66

22 Aug 2012 23 RESTRUCTURE NON CASH USD/OTH14 Sep 2012

1,284,595.860 1.000000 NHHM Local 1.250000 0.00 0.00 0.00 16,057.45
Base 1.250000 0.00 0.00 0.00 16,057.45

08873PAF8 Total

1,299,715.520 Local 0.00 0.00 0.00 31,177.11
Base 0.00 0.00 0.00 31,177.11

09179FAJ1 BJS WHOLESALE CLUB INC 1%   30 Sep 2018 31 Jul 2012 PAYDOWN USD/OTH31 Jul 2012

1,879.700 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,879.70
Base 100.000000 0.00 0.00 0.00 1,879.70

09179FAJ1 BJS WHOLESALE CLUB INC 1%   30 Sep 2018 31 Jul 2012 PAYDOWN USD/OTH31 Jul 2012

3,294.450 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,294.45
Base 100.000000 0.00 0.00 0.00 3,294.45

26 Sep 2012 PAYDOWN USD/OTH26 Sep 2012

1,307,896.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,307,896.10
Base 100.000000 0.00 0.00 0.00 1,307,896.10

09179FAJ1 BJS WHOLESALE CLUB INC 1%   30 Sep 2018 26 Sep 2012 PAYDOWN USD/OTH26 Sep 2012

746,240.600 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 746,240.60
Base 100.000000 0.00 0.00 0.00 746,240.60
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09179FAJ1 Total

2,059,310.850 Local 0.00 0.00 0.00 2,059,310.85
Base 0.00 0.00 0.00 2,059,310.85

097014AK0 BOEING CAPITAL CORP 3.25%   27 Oct 2014 21 Sep 2012 JEFFERIES+ CO. - BOND DIVISION USD/DTC26 Sep 2012

110,000.000 1.000000 NHHW Local 105.635000 1,479.65 0.00 0.00 116,198.50
Base 105.635000 1,479.65 0.00 0.00 116,198.50

09950EAH3 BOOZ ALLEN HAMILTON INC 1%   31 Jul 2019 07 Aug 2012 BANK OF AMERICA USD/OTH

23,000.000 1.000000 NHHL Local 1,005.000000 0.00 0.00 0.00 231,150.00
Base 1,005.000000 0.00 0.00 0.00 231,150.00

07 Aug 2012 BANK OF AMERICA USD/OTHCANCEL

-23,000.000 1.000000 NHHL Local 1,005.000000 0.00 0.00 0.00 -231,150.00
Base 1,005.000000 0.00 0.00 0.00 -231,150.00

30 Jul 2012 37 BANK OF AMERICA USD/BOS13 Sep 2012

233,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 233,582.50
Base 100.250000 0.00 0.00 0.00 233,582.50

02 Aug 2012 BANK OF AMERICA USD/OTH

233,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 233,885.40
Base 100.380000 0.00 0.00 0.00 233,885.40

02 Aug 2012 BANK OF AMERICA USD/OTHCANCEL

-233,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 -233,885.40
Base 100.380000 0.00 0.00 0.00 -233,885.40

31 Jul 2012 43 BANK OF AMERICA USD/OTH19 Sep 2012

233,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 234,165.00
Base 100.500000 0.00 0.00 0.00 234,165.00

14 Aug 2012 22 BANK OF AMERICA USD/OTH13 Sep 2012

351,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 351,877.50
Base 100.250000 0.00 0.00 0.00 351,877.50

07 Aug 2012 17 BANK OF AMERICA USD/OTH31 Aug 2012
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230,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 231,150.00
Base 100.500000 0.00 0.00 0.00 231,150.00

02 Aug 2012 3 BANK OF AMERICA USD/OTH17 Sep 2012

233,000.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 233,873.75
Base 100.375000 0.00 0.00 0.00 233,873.75

09950EAH3 Total

1,280,000.000 Local 0.00 0.00 0.00 1,284,648.75
Base 0.00 0.00 0.00 1,284,648.75

10330JAG3 BOYD GAMING CORP 1%   17 Dec 2015 28 Sep 2012 PAYDOWN USD/OTH

18,137.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 18,137.50
Base 100.000000 0.00 0.00 0.00 18,137.50

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-18,137.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -18,137.50
Base 100.000000 0.00 0.00 0.00 -18,137.50

28 Sep 2012 PAYDOWN USD/OTH

18,137.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 18,137.50
Base 100.000000 0.00 0.00 0.00 18,137.50

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-18,137.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -18,137.50
Base 100.000000 0.00 0.00 0.00 -18,137.50

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

18,137.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 18,137.50
Base 100.000000 0.00 0.00 0.00 18,137.50

10330JAG3 Total

18,137.500 Local 0.00 0.00 0.00 18,137.50
Base 0.00 0.00 0.00 18,137.50

11162WAL4 BROCK HLDGS III INC 1%   16 Mar 2017 28 Sep 2012 PAYDOWN USD/OTH

2,942.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,942.97
Base 100.000000 0.00 0.00 0.00 2,942.97
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28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,942.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,942.97
Base 100.000000 0.00 0.00 0.00 -2,942.97

28 Sep 2012 PAYDOWN USD/OTH

2,942.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,942.97
Base 100.000000 0.00 0.00 0.00 2,942.97

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,942.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,942.97
Base 100.000000 0.00 0.00 0.00 -2,942.97

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,942.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,942.97
Base 100.000000 0.00 0.00 0.00 2,942.97

11162WAL4 Total

2,942.970 Local 0.00 0.00 0.00 2,942.97
Base 0.00 0.00 0.00 2,942.97

12542YAB1 CHG COMPANIES INC 1%   07 Oct 2016 20 Aug 2012 1 PAYDOWN USD/OTH21 Aug 2012

40,028.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 40,028.68
Base 100.000000 0.00 0.00 0.00 40,028.68

125581FZ6 CIT GROUP INC 7%   02 May 2016 20 Aug 2012 PAYDOWN USD/DTC20 Aug 2012

664,298.160 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 664,298.16
Base 100.000000 0.00 0.00 0.00 664,298.16

05 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/DTC05 Sep 2012

1,937,536.310 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,937,536.31
Base 100.000000 0.00 0.00 0.00 1,937,536.31

17 Sep 2012 CALLED BONDS USD/DTC

754,165.530 1.000000 NHFS Local 22.472155 0.00 0.00 0.00 169,477.25
Base 22.472155 0.00 0.00 0.00 169,477.25

17 Sep 2012 CALLED BONDS USD/DTCCANCEL
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-754,165.530 1.000000 NHFS Local 22.472155 0.00 0.00 0.00 -169,477.25
Base 22.472155 0.00 0.00 0.00 -169,477.25

17 Sep 2012 CALLED BONDS USD/DTC

754,165.530 1.000000 NHFS Local 100.000002 0.00 0.00 0.00 754,165.55
Base 100.000002 0.00 0.00 0.00 754,165.55

17 Sep 2012 CALLED BONDS USD/DTCCANCEL

-754,165.530 1.000000 NHFS Local 100.000002 0.00 0.00 0.00 -754,165.55
Base 100.000002 0.00 0.00 0.00 -754,165.55

17 Sep 2012 CALLED BONDS USD/DTC17 Sep 2012

754,165.530 1.000000 NHFS Local 100.000002 0.00 0.00 0.00 754,165.55
Base 100.000002 0.00 0.00 0.00 754,165.55

125581FZ6 Total

3,356,000.000 Local 0.00 0.00 0.00 3,356,000.02
Base 0.00 0.00 0.00 3,356,000.02

125581GA0 CIT GROUP INC 6.6%   02 May 2017 05 Sep 2012 CALLED BONDS USD/DTC05 Sep 2012

517,511.870 1.000000 NHFS Local 100.000000 8,553.32 0.00 0.00 517,511.87
Base 100.000000 8,553.32 0.00 0.00 517,511.87

05 Sep 2012 CALLED BONDS USD/DTC05 Sep 2012

0.020 1.000000 NHFS Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

125581GA0 Total

517,511.890 Local 8,553.32 0.00 0.00 517,511.87
Base 8,553.32 0.00 0.00 517,511.87

12622GAD9 CNO FINL GROUP INC 6.25%   30 Sep 2016 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

448,834.750 1.000000 NHHL Local 100.000002 0.00 0.00 0.00 448,834.76
Base 100.000002 0.00 0.00 0.00 448,834.76

13134MAW3 CALPINE CORP 1%   01 Apr 2018 28 Sep 2012 PAYDOWN USD/OTH

2,131.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,131.34
Base 100.000000 0.00 0.00 0.00 2,131.34
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28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,131.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,131.34
Base 100.000000 0.00 0.00 0.00 -2,131.34

28 Sep 2012 PAYDOWN USD/OTH

2,131.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,131.34
Base 100.000000 0.00 0.00 0.00 2,131.34

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,131.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,131.34
Base 100.000000 0.00 0.00 0.00 -2,131.34

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,131.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,131.34
Base 100.000000 0.00 0.00 0.00 2,131.34

13134MAW3 CALPINE CORP 1%   01 Apr 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

3,778.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,778.34
Base 100.000000 0.00 0.00 0.00 3,778.34

13134MAW3 Total

5,909.680 Local 0.00 0.00 0.00 5,909.68
Base 0.00 0.00 0.00 5,909.68

13134MAY9 CALPINE CORP 1%   01 Apr 2018 11 Jul 2012 21 MORGAN STANLEY USD/OTH10 Aug 2012

1,482,500.000 1.000000 NHHM Local 100.125000 0.00 0.00 0.00 1,484,353.13
Base 100.125000 0.00 0.00 0.00 1,484,353.13

12 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH23 Jul 2012

250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00

13134MAY9 CALPINE CORP 1%   01 Apr 2018 28 Sep 2012 PAYDOWN USD/OTH

2,356.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,356.50
Base 100.000000 0.00 0.00 0.00 2,356.50

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,356.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,356.50
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Base 100.000000 0.00 0.00 0.00 -2,356.50

28 Sep 2012 PAYDOWN USD/OTH

2,356.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,356.50
Base 100.000000 0.00 0.00 0.00 2,356.50

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,356.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,356.50
Base 100.000000 0.00 0.00 0.00 -2,356.50

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,356.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,356.50
Base 100.000000 0.00 0.00 0.00 2,356.50

13134MAY9 Total

1,734,856.500 Local 0.00 0.00 0.00 1,736,709.63
Base 0.00 0.00 0.00 1,736,709.63

13973UAG4 CAPITAL AUTOMOTIVE L P 1%   11 Mar 2017 26 Jul 2012 1 PAYDOWN USD/OTH27 Jul 2012

15,680.920 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 15,680.92
Base 100.000000 0.00 0.00 0.00 15,680.92

31 Jul 2012 1 PAYDOWN USD/OTH01 Aug 2012

10,078.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 10,078.96
Base 100.000000 0.00 0.00 0.00 10,078.96

13 Aug 2012 PAYDOWN USD/OTH13 Aug 2012

9,389.740 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 9,389.74
Base 100.000000 0.00 0.00 0.00 9,389.74

15 Aug 2012 PAYDOWN USD/OTH15 Aug 2012

6,127.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,127.42
Base 100.000000 0.00 0.00 0.00 6,127.42

07 Aug 2012 BANK OF AMERICA USD/OTH

180,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 180,900.00
Base 100.500000 0.00 0.00 0.00 180,900.00

07 Aug 2012 BANK OF AMERICA USD/OTHCANCEL
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-180,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -180,900.00
Base 100.500000 0.00 0.00 0.00 -180,900.00

07 Aug 2012 BANK OF AMERICA USD/OTH13 Sep 2012

177,827.340 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 178,716.48
Base 100.500000 0.00 0.00 0.00 178,716.48

28 Sep 2012 PAYDOWN USD/OTH

3,019.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,019.56
Base 100.000000 0.00 0.00 0.00 3,019.56

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,019.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,019.56
Base 100.000000 0.00 0.00 0.00 -3,019.56

28 Sep 2012 PAYDOWN USD/OTH

3,019.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,019.56
Base 100.000000 0.00 0.00 0.00 3,019.56

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,019.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,019.56
Base 100.000000 0.00 0.00 0.00 -3,019.56

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

3,019.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,019.56
Base 100.000000 0.00 0.00 0.00 3,019.56

13973UAG4 Total

222,123.940 Local 0.00 0.00 0.00 223,013.08
Base 0.00 0.00 0.00 223,013.08

14068PAB0 CAPSUGEL HLDGS US INC 1%   01 Aug 2018 16 Aug 2012 PAYDOWN USD/OTH

769,428.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 769,428.73
Base 100.000000 0.00 0.00 0.00 769,428.73

16 Aug 2012 PAYDOWN USD/OTHCANCEL

-769,428.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -769,428.73
Base 100.000000 0.00 0.00 0.00 -769,428.73
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16 Aug 2012 PAYDOWN USD/OTH

233,240.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 233,240.25
Base 100.000000 0.00 0.00 0.00 233,240.25

16 Aug 2012 PAYDOWN USD/OTHCANCEL

-233,240.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -233,240.25
Base 100.000000 0.00 0.00 0.00 -233,240.25

16 Aug 2012 14 RESTRUCTURE NON CASH USD/OTH30 Aug 2012

1,002,668.980 1.000000 NHHL Local 99.599401 0.00 0.00 0.00 998,652.30
Base 99.599401 0.00 0.00 0.00 998,652.30

14068PAB0 Total

1,002,668.980 Local 0.00 0.00 0.00 998,652.30
Base 0.00 0.00 0.00 998,652.30

14068PAG9 CAPSUGEL HLDGS US INC 1%   01 Aug 2018 28 Sep 2012 PAYDOWN USD/OTH

25,209.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 25,209.96
Base 100.000000 0.00 0.00 0.00 25,209.96

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-25,209.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -25,209.96
Base 100.000000 0.00 0.00 0.00 -25,209.96

28 Sep 2012 PAYDOWN USD/OTH

25,209.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 25,209.96
Base 100.000000 0.00 0.00 0.00 25,209.96

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-25,209.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -25,209.96
Base 100.000000 0.00 0.00 0.00 -25,209.96

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

25,209.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 25,209.96
Base 100.000000 0.00 0.00 0.00 25,209.96

Prepared by State StreetPage 1086



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

14068PAG9 Total

25,209.960 Local 0.00 0.00 0.00 25,209.96
Base 0.00 0.00 0.00 25,209.96

14173VAC7 CARESTREAM HEALTH INC 0% 27 Sep 2012 4 PAYDOWN USD/OTHOPEN

2,783.120 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,783.12
Base 100.000000 0.00 0.00 0.00 2,783.12

15018LAD3 CEDAR FAIR LP 1%   15 Dec 2017 07 Sep 2012 PAYDOWN USD/OTH07 Sep 2012

7,646.230 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 7,646.23
Base 100.000000 0.00 0.00 0.00 7,646.23

15200HAC2 CENTERPLATE INC 1%   16 Sep 2015 02 Jul 2012 1 PAYDOWN USD/OTH03 Jul 2012

5,312.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,312.60
Base 100.000000 0.00 0.00 0.00 5,312.60

15200HAD0 CENTERPLATE INC 1%   16 Sep 2016 02 Jul 2012 1 PAYDOWN USD/OTH03 Jul 2012

1,113.810 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,113.81
Base 100.000000 0.00 0.00 0.00 1,113.81

15672EAJ3 CEQUEL COMMUNICATIONS LLC 0.342%   14 Feb 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

5,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,000.00
Base 100.000000 0.00 0.00 0.00 5,000.00

16117LAX7 CHARTER COMMUNICATIONS 1%   06 Sep 2016 28 Sep 2012 PAYDOWN USD/OTH

1,427.430 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,427.43
Base 100.000000 0.00 0.00 0.00 1,427.43

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,427.430 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,427.43
Base 100.000000 0.00 0.00 0.00 -1,427.43

28 Sep 2012 PAYDOWN USD/OTH

1,427.430 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,427.43
Base 100.000000 0.00 0.00 0.00 1,427.43
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28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,427.430 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,427.43
Base 100.000000 0.00 0.00 0.00 -1,427.43

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,427.430 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,427.43
Base 100.000000 0.00 0.00 0.00 1,427.43

16117LAX7 CHARTER COMMUNICATIONS 1%   06 Sep 2016 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

3,935.280 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,935.28
Base 100.000000 0.00 0.00 0.00 3,935.28

16117LAX7 Total

5,362.710 Local 0.00 0.00 0.00 5,362.71
Base 0.00 0.00 0.00 5,362.71

16117LAZ2 CHARTER COMMUNICATIONS  OPERA 1%   15 May 2019 28 Sep 2012 PAYDOWN USD/OTH

435.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 435.00
Base 100.000000 0.00 0.00 0.00 435.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-435.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -435.00
Base 100.000000 0.00 0.00 0.00 -435.00

28 Sep 2012 PAYDOWN USD/OTH

435.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 435.00
Base 100.000000 0.00 0.00 0.00 435.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-435.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -435.00
Base 100.000000 0.00 0.00 0.00 -435.00

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

435.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 435.00
Base 100.000000 0.00 0.00 0.00 435.00

16117LAZ2 CHARTER COMMUNICATIONS  OPERA 1%   15 May 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.00
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Base 100.000000 0.00 0.00 0.00 1,250.00

16117LAZ2 Total

1,685.000 Local 0.00 0.00 0.00 1,685.00
Base 0.00 0.00 0.00 1,685.00

17121EAD9 CHRYSLER GP/CG CO ISSUER 8.25%   15 Jun 2021 01 Aug 2012 J.P. MORGAN SECURITIES LLC USD/DTC06 Aug 2012

241,000.000 1.000000 NHFS Local 104.375000 2,816.69 0.00 0.00 251,543.75
Base 104.375000 2,816.69 0.00 0.00 251,543.75

07 Aug 2012 UBS SECURITIES LLC USD/DTC10 Aug 2012

1,497,000.000 1.000000 NHFS Local 105.500000 18,868.44 0.00 0.00 1,579,335.00
Base 105.500000 18,868.44 0.00 0.00 1,579,335.00

08 Aug 2012 BANK OF AMERICA SECURITIES LLC USD/DTC13 Aug 2012

364,000.000 1.000000 NHFS Local 105.250000 4,838.17 0.00 0.00 383,110.00
Base 105.250000 4,838.17 0.00 0.00 383,110.00

17121EAD9 Total

2,102,000.000 Local 26,523.30 0.00 0.00 2,213,988.75
Base 26,523.30 0.00 0.00 2,213,988.75

17121HAB6 CHRYSLER GROUP LLC 1%   24 May 2017 11 Jul 2012 24 MORGAN STANLEY USD/OTH13 Aug 2012

741,234.390 1.000000 NHHM Local 101.374999 0.00 0.00 0.00 751,426.36
Base 101.374999 0.00 0.00 0.00 751,426.36

17121HAB6 CHRYSLER GROUP LLC 1%   24 May 2017 28 Sep 2012 PAYDOWN USD/OTH

4,503.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,503.68
Base 100.000000 0.00 0.00 0.00 4,503.68

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,503.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,503.68
Base 100.000000 0.00 0.00 0.00 -4,503.68

28 Sep 2012 PAYDOWN USD/OTH

4,503.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,503.68
Base 100.000000 0.00 0.00 0.00 4,503.68
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28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,503.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,503.68
Base 100.000000 0.00 0.00 0.00 -4,503.68

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

4,503.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,503.68
Base 100.000000 0.00 0.00 0.00 4,503.68

17121HAB6 Total

745,738.070 Local 0.00 0.00 0.00 755,930.04
Base 0.00 0.00 0.00 755,930.04

172967DM0 CITIGROUP INC 0.52175%   09 Jun 20 12 Sep 2012 MFR SECURITIES INC USD/DTC18 Sep 2012

75,000.000 1.000000 NHID Local 91.410000 11.31 0.00 0.00 68,557.50
Base 91.410000 11.31 0.00 0.00 68,557.50

14 Sep 2012 BNY CAPITAL MARKETS, INC. USD/DTC18 Sep 2012

90,000.000 1.000000 NHID Local 92.187500 13.57 0.00 0.00 82,968.75
Base 92.187500 13.57 0.00 0.00 82,968.75

172967DM0 Total

165,000.000 Local 24.88 0.00 0.00 151,526.25
Base 24.88 0.00 0.00 151,526.25

181593AF1 CLARKE AMERN CORP 2.80281%   30 Jun 20 04 May 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-970,379.480 1.000000 NHHM Local 94.750000 0.00 0.00 0.00 -919,434.56
Base 94.750000 0.00 0.00 0.00 -919,434.56

04 May 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

679,265.660 1.000000 NHHM Local 94.750001 0.00 0.00 0.00 643,604.22
Base 94.750001 0.00 0.00 0.00 643,604.22

04 May 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-679,265.660 1.000000 NHHM Local 94.750001 0.00 0.00 0.00 -643,604.22
Base 94.750001 0.00 0.00 0.00 -643,604.22

24 Jul 2012 1 PAYDOWN USD/OTH25 Jul 2012
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122,124.130 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 122,124.13
Base 100.000000 0.00 0.00 0.00 122,124.13

24 Jul 2012 1 PAYDOWN USD/OTH25 Jul 2012

43,615.760 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 43,615.76
Base 100.000000 0.00 0.00 0.00 43,615.76

24 Jul 2012 1 PAYDOWN USD/OTH25 Jul 2012

46,437.960 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 46,437.96
Base 100.000000 0.00 0.00 0.00 46,437.96

24 Jul 2012 1 PAYDOWN USD/OTH25 Jul 2012

42,760.550 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 42,760.55
Base 100.000000 0.00 0.00 0.00 42,760.55

24 Jul 2012 1 PAYDOWN USD/OTH25 Jul 2012

36,175.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 36,175.42
Base 100.000000 0.00 0.00 0.00 36,175.42

24 Jul 2012 3 RESTRUCTURE NON CASH USD/OTH27 Jul 2012

679,265.660 1.000000 NHHM Local 91.531500 0.00 0.00 0.00 621,742.05
Base 91.531500 0.00 0.00 0.00 621,742.05

181593AF1 Total

0.000 Local 0.00 0.00 0.00 -6,578.69
Base 0.00 0.00 0.00 -6,578.69

18451QAE8 CLEAR CHANNEL WORLDWIDE 7.625%   15 Mar 2020 02 Aug 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC08 Aug 2012

283,000.000 1.000000 NHFS Local 100.000000 8,211.91 0.00 0.00 283,000.00
Base 100.000000 8,211.91 0.00 0.00 283,000.00

18451QAF5 CLEAR CHANNEL WORLDWIDE 7.625%   15 Mar 2020 02 Aug 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC08 Aug 2012

1,708,000.000 1.000000 NHFS Local 100.000000 49,561.65 0.00 0.00 1,708,000.00
Base 100.000000 49,561.65 0.00 0.00 1,708,000.00

191219BT0 COCA COLA REFRESH USA 7.375%   03 Mar 2014 21 Sep 2012 WELLS FARGO SECURITIES, LLC USD/DTC26 Sep 2012

80,000.000 1.000000 NHHW Local 109.606000 376.94 0.00 0.00 87,684.80
Base 109.606000 376.94 0.00 0.00 87,684.80

Prepared by State StreetPage 1091



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

191219BV5 COCA COLA REFRESH USA 4.25%   01 Mar 2015 21 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC26 Sep 2012

60,000.000 1.000000 NHHW Local 108.260000 177.08 0.00 0.00 64,956.00
Base 108.260000 177.08 0.00 0.00 64,956.00

203372AH0 COMMSCOPE INC 8.25%   15 Jan 2019 21 Sep 2012 BARCLAYS CAPITAL INC USD/DTC

556,000.000 1.000000 NHFS Local 107.375000 9,046.58 0.00 0.00 597,005.00
Base 107.375000 9,046.58 0.00 0.00 597,005.00

21 Sep 2012 BARCLAYS CAPITAL INC USD/DTCCANCEL

-556,000.000 1.000000 NHFS Local 107.375000 -9,046.58 0.00 0.00 -597,005.00
Base 107.375000 -9,046.58 0.00 0.00 -597,005.00

21 Sep 2012 BARCLAYS CAPITAL INC USD/DTC26 Sep 2012

556,000.000 1.000000 NHFS Local 109.375000 9,046.58 0.00 0.00 608,125.00
Base 109.375000 9,046.58 0.00 0.00 608,125.00

21 Sep 2012 OPPENHEIMER + CO. INC. USD/DTC26 Sep 2012

178,000.000 1.000000 NHFS Local 109.750000 2,896.21 0.00 0.00 195,355.00
Base 109.750000 2,896.21 0.00 0.00 195,355.00

203372AH0 Total

734,000.000 Local 11,942.79 0.00 0.00 803,480.00
Base 11,942.79 0.00 0.00 803,480.00

20337EAK7 COMMSCOPE INC 1%   14 Jan 2018 28 Sep 2012 4 PAYDOWN USD/OTHOPEN

2,518.890 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,518.89
Base 100.000000 0.00 0.00 0.00 2,518.89

20822DAC9 CONNOLLY LLC 0.01%   15 Jul 2018 28 Sep 2012 PAYDOWN USD/OTH

2,607.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,607.50
Base 100.000000 0.00 0.00 0.00 2,607.50

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,607.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,607.50
Base 100.000000 0.00 0.00 0.00 -2,607.50

28 Sep 2012 PAYDOWN USD/OTH
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2,607.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,607.50
Base 100.000000 0.00 0.00 0.00 2,607.50

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,607.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,607.50
Base 100.000000 0.00 0.00 0.00 -2,607.50

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,607.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,607.50
Base 100.000000 0.00 0.00 0.00 2,607.50

20822DAC9 Total

2,607.500 Local 0.00 0.00 0.00 2,607.50
Base 0.00 0.00 0.00 2,607.50

20825CAS3 CONOCOPHILLIPS 4.75%   01 Feb 2014 17 Aug 2012 CALLED BONDS USD/DTC17 Aug 2012

719,000.000 1.000000 NHHW Local 105.824489 1,517.88 0.00 0.00 760,878.08
Base 105.824489 1,517.88 0.00 0.00 760,878.08

21 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC26 Sep 2012

30,000.000 1.000000 NHHW Local 105.577000 217.71 0.00 0.00 31,673.10
Base 105.577000 217.71 0.00 0.00 31,673.10

20825CAS3 Total

749,000.000 Local 1,735.59 0.00 0.00 792,551.18
Base 1,735.59 0.00 0.00 792,551.18

20825CAT1 CONOCOPHILLIPS 4.6%   15 Jan 2015 21 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC26 Sep 2012

100,000.000 1.000000 NHHW Local 109.088000 907.22 0.00 0.00 109,088.00
Base 109.088000 907.22 0.00 0.00 109,088.00

20903EAP0 CONSOLIDATED COMMUNICATIONS IN 1%   31 Dec 2017 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

209111EU3 CONS EDISON CO OF NY 6.75%   01 Apr 2038 21 Sep 2012 JEFFERIES+ CO. - BOND DIVISION USD/DTC26 Sep 2012

90,000.000 1.000000 NHHW Local 144.817000 2,953.13 0.00 0.00 130,335.30
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Base 144.817000 2,953.13 0.00 0.00 130,335.30

216762AE4 COOPER STANDARD AUTOMOTI 8.5%   01 May 2018 09 Aug 2012 BANK OF AMERICA SECURITIES LLC USD/DTC14 Aug 2012

988,000.000 1.000000 NHFS Local 108.000000 24,027.61 0.00 0.00 1,067,040.00
Base 108.000000 24,027.61 0.00 0.00 1,067,040.00

10 Aug 2012 BANK OF AMERICA SECURITIES LLC USD/DTC15 Aug 2012

882,000.000 1.000000 NHFS Local 108.000000 21,658.00 0.00 0.00 952,560.00
Base 108.000000 21,658.00 0.00 0.00 952,560.00

216762AE4 Total

1,870,000.000 Local 45,685.61 0.00 0.00 2,019,600.00
Base 45,685.61 0.00 0.00 2,019,600.00

21868VAE8 COREL US HLDGS LLC 1%   02 May 2014 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

10,000.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 10,000.06
Base 100.000000 0.00 0.00 0.00 10,000.06

22822TAP1 CROWN CASTLE OPERATING CO 3.25%   31 Jan 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

23108KAB4 CUMULUS MEDIA HLDGS INC 5.75%   16 Sep 2018 28 Sep 2012 PAYDOWN USD/OTH

5,237.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,237.31
Base 100.000000 0.00 0.00 0.00 5,237.31

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-5,237.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,237.31
Base 100.000000 0.00 0.00 0.00 -5,237.31

28 Sep 2012 PAYDOWN USD/OTH

5,237.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,237.31
Base 100.000000 0.00 0.00 0.00 5,237.31

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-5,237.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,237.31
Base 100.000000 0.00 0.00 0.00 -5,237.31
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28 Sep 2012 3 PAYDOWN USD/OTHOPEN

5,237.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,237.31
Base 100.000000 0.00 0.00 0.00 5,237.31

23108KAB4 CUMULUS MEDIA HLDGS INC 5.75%   16 Sep 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

6,037.740 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,037.74
Base 100.000000 0.00 0.00 0.00 6,037.74

23108KAB4 Total

11,275.050 Local 0.00 0.00 0.00 11,275.05
Base 0.00 0.00 0.00 11,275.05

242369AG1 DEAN FOODS CO 3.24%   02 Apr 2014 28 Sep 2012 PAYDOWN USD/OTH

27,987.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 27,987.42
Base 100.000000 0.00 0.00 0.00 27,987.42

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-27,987.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -27,987.42
Base 100.000000 0.00 0.00 0.00 -27,987.42

28 Sep 2012 PAYDOWN USD/OTH

27,987.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 27,987.42
Base 100.000000 0.00 0.00 0.00 27,987.42

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-27,987.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -27,987.42
Base 100.000000 0.00 0.00 0.00 -27,987.42

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

27,987.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 27,987.42
Base 100.000000 0.00 0.00 0.00 27,987.42

242369AG1 Total

27,987.420 Local 0.00 0.00 0.00 27,987.42
Base 0.00 0.00 0.00 27,987.42

24736CAN4 DELTA AIR LINES INC 1%   07 Mar 2016 28 Sep 2012 PAYDOWN USD/OTH
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869.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 869.11
Base 100.000000 0.00 0.00 0.00 869.11

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-869.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -869.11
Base 100.000000 0.00 0.00 0.00 -869.11

28 Sep 2012 PAYDOWN USD/OTH

869.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 869.11
Base 100.000000 0.00 0.00 0.00 869.11

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-869.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -869.11
Base 100.000000 0.00 0.00 0.00 -869.11

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

869.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 869.11
Base 100.000000 0.00 0.00 0.00 869.11

24736CAN4 Total

869.110 Local 0.00 0.00 0.00 869.11
Base 0.00 0.00 0.00 869.11

24736CAR5 DELTA AIR LINES INC 0.00157%   20 Apr 20 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,520.900 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,520.90
Base 100.000000 0.00 0.00 0.00 2,520.90

24736CAR5 DELTA AIR LINES INC 0.00157%   20 Apr 20 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

5,006.280 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,006.28
Base 100.000000 0.00 0.00 0.00 5,006.28

24736CAR5 Total

7,527.180 Local 0.00 0.00 0.00 7,527.18
Base 0.00 0.00 0.00 7,527.18

24802GAN4 DELUXE ENTERTAINMENT SVCS   GR 1%   03 Jul 2017 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

19,736.840 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 19,736.84
Base 100.000000 0.00 0.00 0.00 19,736.84
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25746UBL2 DOMINION RESOURCES INC 4.45%   15 Mar 2021 21 Sep 2012 JEFFERIES+ CO. - BOND DIVISION USD/DTC26 Sep 2012

60,000.000 1.000000 NHHW Local 114.210000 81.58 0.00 0.00 68,526.00
Base 114.210000 81.58 0.00 0.00 68,526.00

257867AW1 R.R. DONNELLEY + SONS 7.625%   15 Jun 2020 14 Aug 2012 WELLS FARGO SECURITIES, LLC USD/DTC17 Aug 2012

772,000.000 1.000000 NHFS Local 99.400000 10,137.86 0.00 0.00 767,368.00
Base 99.400000 10,137.86 0.00 0.00 767,368.00

26441CAF2 DUKE ENERGY CORP 3.55%   15 Sep 2021 21 Sep 2012 J.P. MORGAN SECURITIES LLC USD/DTC26 Sep 2012

130,000.000 1.000000 NHHW Local 104.781000 141.01 0.00 0.00 136,215.30
Base 104.781000 141.01 0.00 0.00 136,215.30

26551QAB6 DUNKIN FIN CORP 1%   23 Nov 2017 31 May 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-418,854.860 1.000000 NHHL Local 99.000002 0.00 0.00 0.00 -414,666.32
Base 99.000002 0.00 0.00 0.00 -414,666.32

26 Jul 2012 RESTRUCTURE NON CASH USD/OTH

443,786.950 1.000000 NHHL Local 99.500001 0.00 0.00 0.00 441,568.02
Base 99.500001 0.00 0.00 0.00 441,568.02

26 Jul 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-443,786.950 1.000000 NHHL Local 99.500001 0.00 0.00 0.00 -441,568.02
Base 99.500001 0.00 0.00 0.00 -441,568.02

31 May 2012 BNP PARIBAS SECURITIES CORP./FIXED USD/OTH

417,641.570 1.000000 NHHL Local 98.999998 0.00 0.00 0.00 413,465.15
Base 98.999998 0.00 0.00 0.00 413,465.15

31 May 2012 BNP PARIBAS SECURITIES CORP./FIXED USD/OTHCANCEL

-417,641.570 1.000000 NHHL Local 98.999998 0.00 0.00 0.00 -413,465.15
Base 98.999998 0.00 0.00 0.00 -413,465.15

26 Jul 2012 21 BARCLAYS BANK USD/OTH23 Aug 2012

445,000.240 1.000000 NHHL Local 99.500001 0.00 0.00 0.00 442,775.24
Base 99.500001 0.00 0.00 0.00 442,775.24

31 May 2012 BNP PARIBAS SECURITIES CORP./FIXED USD/OTH
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416,520.740 1.000000 NHHL Local 98.999999 0.00 0.00 0.00 412,355.53
Base 98.999999 0.00 0.00 0.00 412,355.53

31 May 2012 BNP PARIBAS SECURITIES CORP./FIXED USD/OTHCANCEL

-416,520.740 1.000000 NHHL Local 98.999999 0.00 0.00 0.00 -412,355.53
Base 98.999999 0.00 0.00 0.00 -412,355.53

28 Sep 2012 PAYDOWN USD/OTH

1,120.830 1.000000 NHHL Local 100.000892 0.00 0.00 0.00 1,120.84
Base 100.000892 0.00 0.00 0.00 1,120.84

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,120.830 1.000000 NHHL Local 100.000892 0.00 0.00 0.00 -1,120.84
Base 100.000892 0.00 0.00 0.00 -1,120.84

31 May 2012 18 BNP PARIBAS SECURITIES CORP./FIXED USD/OTHOPEN

417,641.570 1.000000 NHHL Local 99.000003 0.00 0.00 0.00 413,465.17
Base 99.000003 0.00 0.00 0.00 413,465.17

26551QAB6 Total

443,786.950 Local 0.00 0.00 0.00 441,574.09
Base 0.00 0.00 0.00 441,574.09

26779YAA7 DYNACAST INTL LLC/FIN IN 9.25%   15 Jul 2019 27 Jul 2012 3 EXCHANGE OFFER (NON CASH) USD/DTC30 Jul 2012

2,661,000.000 1.000000 NHFS Local 101.843714 8,204.75 0.00 0.00 2,710,061.25
Base 101.843714 8,204.75 0.00 0.00 2,710,061.25

26816DAC4 DYNCORP INTL INC 1%   07 Jul 2016 02 Jul 2012 PAYDOWN USD/OTH02 Jul 2012

43,888.520 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 43,888.52
Base 100.000000 0.00 0.00 0.00 43,888.52

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

43,888.510 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 43,888.51
Base 100.000000 0.00 0.00 0.00 43,888.51

26816DAC4 Total

87,777.030 Local 0.00 0.00 0.00 87,777.03
Base 0.00 0.00 0.00 87,777.03
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26817DAB5 DYNEGY MIDWEST GENERATION LLC 9.25%   05 Aug 2016 28 Sep 2012 PAYDOWN USD/OTH

1,301.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,301.13
Base 100.000000 0.00 0.00 0.00 1,301.13

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,301.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,301.13
Base 100.000000 0.00 0.00 0.00 -1,301.13

28 Sep 2012 PAYDOWN USD/OTH

1,301.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,301.13
Base 100.000000 0.00 0.00 0.00 1,301.13

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,301.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,301.13
Base 100.000000 0.00 0.00 0.00 -1,301.13

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,301.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,301.13
Base 100.000000 0.00 0.00 0.00 1,301.13

26817DAB5 Total

1,301.130 Local 0.00 0.00 0.00 1,301.13
Base 0.00 0.00 0.00 1,301.13

26817MAB5 DYNEGY PWR LLC 1%   05 Aug 2016 28 Sep 2012 PAYDOWN USD/OTH

1,300.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,300.00
Base 100.000000 0.00 0.00 0.00 1,300.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,300.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,300.00
Base 100.000000 0.00 0.00 0.00 -1,300.00

28 Sep 2012 PAYDOWN USD/OTH

1,300.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,300.00
Base 100.000000 0.00 0.00 0.00 1,300.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,300.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,300.00
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Base 100.000000 0.00 0.00 0.00 -1,300.00

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,300.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,300.00
Base 100.000000 0.00 0.00 0.00 1,300.00

26817MAB5 Total

1,300.000 Local 0.00 0.00 0.00 1,300.00
Base 0.00 0.00 0.00 1,300.00

26852BAD1 EIG INVS CORP 1%   20 Apr 2018 16 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

200,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 199,500.00
Base 99.750000 0.00 0.00 0.00 199,500.00

16 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-200,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 -199,500.00
Base 99.750000 0.00 0.00 0.00 -199,500.00

28 Sep 2012 PAYDOWN USD/OTH

3,687.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,687.75
Base 100.000000 0.00 0.00 0.00 3,687.75

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,687.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,687.75
Base 100.000000 0.00 0.00 0.00 -3,687.75

28 Sep 2012 PAYDOWN USD/OTH

3,687.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,687.75
Base 100.000000 0.00 0.00 0.00 3,687.75

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,687.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,687.75
Base 100.000000 0.00 0.00 0.00 -3,687.75

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

3,687.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,687.75
Base 100.000000 0.00 0.00 0.00 3,687.75

28 Sep 2012 PAYDOWN USD/OTH
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3,687.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,687.75
Base 100.000000 0.00 0.00 0.00 3,687.75

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,687.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,687.75
Base 100.000000 0.00 0.00 0.00 -3,687.75

28 Sep 2012 PAYDOWN USD/OTH

3,687.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,687.75
Base 100.000000 0.00 0.00 0.00 3,687.75

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,687.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,687.75
Base 100.000000 0.00 0.00 0.00 -3,687.75

16 Jul 2012 1 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

199,500.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 199,001.25
Base 99.750000 0.00 0.00 0.00 199,001.25

26852BAD1 Total

203,187.750 Local 0.00 0.00 0.00 202,689.00
Base 0.00 0.00 0.00 202,689.00

26878UAB3 EP ENERGY LLC 1%   24 May 2018 21 Aug 2012 PAYDOWN USD/OTH21 Aug 2012

1,000,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

26878UAB3 EP ENERGY LLC 1%   24 May 2018 21 Aug 2012 PAYDOWN USD/OTH

1,190,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,190,000.00
Base 100.000000 0.00 0.00 0.00 1,190,000.00

21 Aug 2012 PAYDOWN USD/OTHCANCEL

-1,190,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,190,000.00
Base 100.000000 0.00 0.00 0.00 -1,190,000.00

21 Aug 2012 9 RESTRUCTURE NON CASH USD/OTH30 Aug 2012

1,190,000.000 1.000000 NHHL Local 99.277300 0.00 0.00 0.00 1,181,399.87
Base 99.277300 0.00 0.00 0.00 1,181,399.87
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26878UAB3 Total

2,190,000.000 Local 0.00 0.00 0.00 2,181,399.87
Base 0.00 0.00 0.00 2,181,399.87

269279AD7 EXCO RESOURCES INC 7.5%   15 Sep 2018 19 Sep 2012 J.P. MORGAN SECURITIES LLC USD/DTC24 Sep 2012

333,000.000 1.000000 NHFS Local 95.250000 624.38 0.00 0.00 317,182.50
Base 95.250000 624.38 0.00 0.00 317,182.50

29101QAD1 EMERGENCY MED SVCS CORP 1%   25 May 2018 30 Aug 2012 1 PAYDOWN USD/OTH31 Aug 2012

42,639.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 42,639.72
Base 100.000000 0.00 0.00 0.00 42,639.72

28 Sep 2012 PAYDOWN USD/OTH

2,639.080 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,639.08
Base 100.000000 0.00 0.00 0.00 2,639.08

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,639.080 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,639.08
Base 100.000000 0.00 0.00 0.00 -2,639.08

28 Sep 2012 PAYDOWN USD/OTH

2,639.080 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,639.08
Base 100.000000 0.00 0.00 0.00 2,639.08

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,639.080 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,639.08
Base 100.000000 0.00 0.00 0.00 -2,639.08

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,639.080 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,639.08
Base 100.000000 0.00 0.00 0.00 2,639.08

29101QAD1 Total

45,278.800 Local 0.00 0.00 0.00 45,278.80
Base 0.00 0.00 0.00 45,278.80

29255FAB3 ENCOMPASS DIGITAL MEDIA INC 1%   10 Aug 2017 28 Sep 2012 PAYDOWN USD/OTH
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2,575.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,575.00
Base 100.000000 0.00 0.00 0.00 2,575.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,575.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,575.00
Base 100.000000 0.00 0.00 0.00 -2,575.00

28 Sep 2012 PAYDOWN USD/OTH

2,575.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,575.00
Base 100.000000 0.00 0.00 0.00 2,575.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,575.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,575.00
Base 100.000000 0.00 0.00 0.00 -2,575.00

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,575.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,575.00
Base 100.000000 0.00 0.00 0.00 2,575.00

29255FAB3 Total

2,575.000 Local 0.00 0.00 0.00 2,575.00
Base 0.00 0.00 0.00 2,575.00

29444RAE3 EQUIPOWER RES HLDGS LLC 1%   29 Dec 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

30015FAB2 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 28 Sep 2012 PAYDOWN USD/OTH

5,075.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,075.00
Base 100.000000 0.00 0.00 0.00 5,075.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-5,075.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,075.00
Base 100.000000 0.00 0.00 0.00 -5,075.00

28 Sep 2012 PAYDOWN USD/OTH

5,075.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,075.00
Base 100.000000 0.00 0.00 0.00 5,075.00
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28 Sep 2012 PAYDOWN USD/OTHCANCEL

-5,075.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,075.00
Base 100.000000 0.00 0.00 0.00 -5,075.00

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

5,075.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,075.00
Base 100.000000 0.00 0.00 0.00 5,075.00

30015FAB2 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

30015FAB2 Total

7,575.000 Local 0.00 0.00 0.00 7,575.00
Base 0.00 0.00 0.00 7,575.00

30040UAC6 EVERTEC INC 0%   30 Sep 2016 29 Jun 2012 BARCLAYS BANK USD/OTHCANCEL

-512,719.070 1.000000 NHHL Local 99.499999 0.00 0.00 0.00 -510,155.47
Base 99.499999 0.00 0.00 0.00 -510,155.47

29 Jun 2012 1 BANK OF AMERICA USD/OTH27 Jul 2012

512,719.070 1.000000 NHHL Local 99.499999 0.00 0.00 0.00 510,155.47
Base 99.499999 0.00 0.00 0.00 510,155.47

30040UAC6 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

30252KAB3 FGI OPERATING CO LLC 1%   19 Apr 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,018.520 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,018.52
Base 100.000000 0.00 0.00 0.00 1,018.52

30555HAJ7 FAIRMOUNT MINERALS LTD 1%   15 Mar 2017 17 Jul 2012 1 CITIBANK ADR USD/OTH31 Jul 2012

483,395.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 483,395.41
Base 100.000000 0.00 0.00 0.00 483,395.41

30555TAN2 FAIRPOINT COMMUNICATIONS INC 1%   24 Jan 2016 31 Aug 2012 PAYDOWN USD/OTH31 Aug 2012
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118,183.150 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 118,183.15
Base 100.000000 0.00 0.00 0.00 118,183.15

31283K6E3 FED HM LN PC POOL G11769 5%   01 Oct 2020 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012

17,717.370 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 17,717.37
Base 100.000000 0.00 0.00 0.00 17,717.37

15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

14,678.700 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 14,678.70
Base 100.000000 0.00 0.00 0.00 14,678.70

15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012

18,532.220 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 18,532.22
Base 100.000000 0.00 0.00 0.00 18,532.22

31283K6E3 Total

50,928.290 Local 0.00 0.00 0.00 50,928.29
Base 0.00 0.00 0.00 50,928.29

31283K6N3 FED HM LN PC POOL G11777 5%   01 Oct 2020 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012

29,067.080 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 29,067.08
Base 100.000000 0.00 0.00 0.00 29,067.08

15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

25,198.670 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 25,198.67
Base 100.000000 0.00 0.00 0.00 25,198.67

15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012

29,837.240 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 29,837.24
Base 100.000000 0.00 0.00 0.00 29,837.24

31283K6N3 Total

84,102.990 Local 0.00 0.00 0.00 84,102.99
Base 0.00 0.00 0.00 84,102.99

3128M5NM8 FED HM LN PC POOL G03696 5.5%   01 Jan 2038 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012

136,344.190 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 136,344.19
Base 100.000000 0.00 0.00 0.00 136,344.19
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15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

126,843.350 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 126,843.35
Base 100.000000 0.00 0.00 0.00 126,843.35

15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012

137,113.510 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 137,113.51
Base 100.000000 0.00 0.00 0.00 137,113.51

3128M5NM8 Total

400,301.050 Local 0.00 0.00 0.00 400,301.05
Base 0.00 0.00 0.00 400,301.05

3128M5RA0 FED HM LN PC POOL G03781 6%   01 Jan 2038 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012

173,290.610 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 173,290.61
Base 100.000000 0.00 0.00 0.00 173,290.61

15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

129,161.400 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 129,161.40
Base 100.000000 0.00 0.00 0.00 129,161.40

15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012

84,466.650 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 84,466.65
Base 100.000000 0.00 0.00 0.00 84,466.65

3128M5RA0 Total

386,918.660 Local 0.00 0.00 0.00 386,918.66
Base 0.00 0.00 0.00 386,918.66

3128M6AU2 FED HM LN PC POOL G04219 5.5%   01 Apr 2038 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012

367,992.060 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 367,992.06
Base 100.000000 0.00 0.00 0.00 367,992.06

15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

382,169.720 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 382,169.72
Base 100.000000 0.00 0.00 0.00 382,169.72

15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012
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306,510.720 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 306,510.72
Base 100.000000 0.00 0.00 0.00 306,510.72

3128M6AU2 Total

1,056,672.500 Local 0.00 0.00 0.00 1,056,672.50
Base 0.00 0.00 0.00 1,056,672.50

3128M6SC3 FED HM LN PC POOL G04715 6%   01 Jun 2038 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012

234,243.280 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 234,243.28
Base 100.000000 0.00 0.00 0.00 234,243.28

15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

214,845.950 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 214,845.95
Base 100.000000 0.00 0.00 0.00 214,845.95

15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012

248,717.650 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 248,717.65
Base 100.000000 0.00 0.00 0.00 248,717.65

3128M6SC3 Total

697,806.880 Local 0.00 0.00 0.00 697,806.88
Base 0.00 0.00 0.00 697,806.88

3128MMBX0 FED HM LN PC POOL G18053 5%   01 May 2020 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012

2,734.660 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,734.66
Base 100.000000 0.00 0.00 0.00 2,734.66

15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

2,466.560 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,466.56
Base 100.000000 0.00 0.00 0.00 2,466.56

15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012

3,015.120 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 3,015.12
Base 100.000000 0.00 0.00 0.00 3,015.12

3128MMBX0 Total

8,216.340 Local 0.00 0.00 0.00 8,216.34
Base 0.00 0.00 0.00 8,216.34

Prepared by State StreetPage 1107



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

3128PDYK0 FED HM LN PC POOL J02514 5%   01 Sep 2020 15 Aug 2012 PAYDOWN USD/FED15 Aug 2012

163.200 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 163.20
Base 100.000000 0.00 0.00 0.00 163.20

3128PQG96 FED HM LN PC POOL J11124 4.5%   01 Nov 2024 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012

2,435.790 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,435.79
Base 100.000000 0.00 0.00 0.00 2,435.79

15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

5,267.630 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 5,267.63
Base 100.000000 0.00 0.00 0.00 5,267.63

15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012

2,487.200 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,487.20
Base 100.000000 0.00 0.00 0.00 2,487.20

3128PQG96 Total

10,190.620 Local 0.00 0.00 0.00 10,190.62
Base 0.00 0.00 0.00 10,190.62

312938Z55 FED HM LN PC POOL A90764 4.5%   01 Jan 2040 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012

33,141.560 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 33,141.56
Base 100.000000 0.00 0.00 0.00 33,141.56

15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

41,139.640 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 41,139.64
Base 100.000000 0.00 0.00 0.00 41,139.64

15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012

48,580.070 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 48,580.07
Base 100.000000 0.00 0.00 0.00 48,580.07

312938Z55 Total

122,861.270 Local 0.00 0.00 0.00 122,861.27
Base 0.00 0.00 0.00 122,861.27

312962ZE6 FED HM LN PC POOL B10741 4.5%   01 Nov 2018 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012
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92,248.110 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 92,248.11
Base 100.000000 0.00 0.00 0.00 92,248.11

15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

52,323.600 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 52,323.60
Base 100.000000 0.00 0.00 0.00 52,323.60

15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012

29,516.080 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 29,516.08
Base 100.000000 0.00 0.00 0.00 29,516.08

312962ZE6 Total

174,087.790 Local 0.00 0.00 0.00 174,087.79
Base 0.00 0.00 0.00 174,087.79

312972UD2 FED HM LN PC POOL B19580 5%   01 Jul 2020 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012

2,133.940 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,133.94
Base 100.000000 0.00 0.00 0.00 2,133.94

15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

10,216.960 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 10,216.96
Base 100.000000 0.00 0.00 0.00 10,216.96

15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012

1,896.280 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,896.28
Base 100.000000 0.00 0.00 0.00 1,896.28

312972UD2 Total

14,247.180 Local 0.00 0.00 0.00 14,247.18
Base 0.00 0.00 0.00 14,247.18

31336WCP2 FED HM LN PC POOL G11879 5%   01 Oct 2020 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012

4,324.330 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 4,324.33
Base 100.000000 0.00 0.00 0.00 4,324.33

15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

4,194.130 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 4,194.13
Base 100.000000 0.00 0.00 0.00 4,194.13
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15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012

4,668.550 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 4,668.55
Base 100.000000 0.00 0.00 0.00 4,668.55

31336WCP2 Total

13,187.010 Local 0.00 0.00 0.00 13,187.01
Base 0.00 0.00 0.00 13,187.01

31336WCQ0 FED HM LN PC POOL G11880 5%   01 Dec 2020 15 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED16 Jul 2012

13,256.890 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 13,256.89
Base 100.000000 0.00 0.00 0.00 13,256.89

15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

13,595.390 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 13,595.39
Base 100.000000 0.00 0.00 0.00 13,595.39

15 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Sep 2012

14,983.150 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 14,983.15
Base 100.000000 0.00 0.00 0.00 14,983.15

31336WCQ0 Total

41,835.430 Local 0.00 0.00 0.00 41,835.43
Base 0.00 0.00 0.00 41,835.43

3133X7FK5 FEDERAL HOME LOAN BANK 5.25%   18 Jun 2014 21 Sep 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/FED26 Sep 2012

460,000.000 1.000000 NHHW Local 108.509000 6,574.17 0.00 0.00 499,141.40
Base 108.509000 6,574.17 0.00 0.00 499,141.40

3133XFJF4 FEDERAL HOME LOAN BANK 5.375%   18 May 2016 21 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/FED26 Sep 2012

480,000.000 1.000000 NHHW Local 117.460000 9,173.33 0.00 0.00 563,808.00
Base 117.460000 9,173.33 0.00 0.00 563,808.00

3133XHXW7 FEDERAL HOME LOAN BANK 4.875%   27 Nov 2013 19 Jul 2012 MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2012

5,700,000.000 1.000000 NHFJ Local 106.208000 40,909.38 0.00 0.00 6,053,856.00
Base 106.208000 40,909.38 0.00 0.00 6,053,856.00

3133XMQ87 FEDERAL HOME LOAN BANK 5%   17 Nov 2017 21 Sep 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/FED26 Sep 2012

Prepared by State StreetPage 1110



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

530,000.000 1.000000 NHHW Local 120.856000 9,495.83 0.00 0.00 640,536.80
Base 120.856000 9,495.83 0.00 0.00 640,536.80

3133XRX88 FEDERAL HOME LOAN BANK 4%   06 Sep 2013 19 Jul 2012 MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2012

7,000,000.000 1.000000 NHFJ Local 104.221000 104,222.22 0.00 0.00 7,295,470.00
Base 104.221000 104,222.22 0.00 0.00 7,295,470.00

3133XVEM9 FEDERAL HOME LOAN BANK 1.625%   21 Nov 2012 21 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FED26 Sep 2012

1,425,000.000 1.000000 NHHW Local 100.228100 8,040.36 0.00 0.00 1,428,250.43
Base 100.228100 8,040.36 0.00 0.00 1,428,250.43

3134A4UM4 FREDDIE MAC 4.5%   15 Jan 2014 21 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/FED26 Sep 2012

85,000.000 1.000000 NHHW Local 105.510000 754.38 0.00 0.00 89,683.50
Base 105.510000 754.38 0.00 0.00 89,683.50

21 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/FED

85,000.000 1.000000 NHHW Local 105.510000 754.37 0.00 0.00 89,683.50
Base 105.510000 754.37 0.00 0.00 89,683.50

21 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/FEDCANCEL

-85,000.000 1.000000 NHHW Local 105.510000 -754.37 0.00 0.00 -89,683.50
Base 105.510000 -754.37 0.00 0.00 -89,683.50

3134A4UM4 Total

85,000.000 Local 754.38 0.00 0.00 89,683.50
Base 754.38 0.00 0.00 89,683.50

3134A4VC5 FREDDIE MAC 4.375%   17 Jul 2015 21 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/FED26 Sep 2012

465,000.000 1.000000 NHHW Local 111.061000 3,899.22 0.00 0.00 516,433.65
Base 111.061000 3,899.22 0.00 0.00 516,433.65

313551AN3 FEDERAL MOGUL CORP 1%   27 Dec 2014 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,063.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,063.76
Base 100.000000 0.00 0.00 0.00 1,063.76

28 Sep 2012 PAYDOWN USD/OTH

1,063.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,063.76
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Base 100.000000 0.00 0.00 0.00 1,063.76

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,063.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,063.76
Base 100.000000 0.00 0.00 0.00 -1,063.76

28 Sep 2012 PAYDOWN USD/OTH

1,063.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,063.76
Base 100.000000 0.00 0.00 0.00 1,063.76

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,063.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,063.76
Base 100.000000 0.00 0.00 0.00 -1,063.76

313551AN3 Total

1,063.760 Local 0.00 0.00 0.00 1,063.76
Base 0.00 0.00 0.00 1,063.76

313551AP8 FEDERAL MOGUL CORP 1%   27 Dec 2015 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

211.200 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 211.20
Base 100.000000 0.00 0.00 0.00 211.20

28 Sep 2012 PAYDOWN USD/OTH

211.200 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 211.20
Base 100.000000 0.00 0.00 0.00 211.20

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-211.200 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -211.20
Base 100.000000 0.00 0.00 0.00 -211.20

28 Sep 2012 PAYDOWN USD/OTH

211.200 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 211.20
Base 100.000000 0.00 0.00 0.00 211.20

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-211.200 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -211.20
Base 100.000000 0.00 0.00 0.00 -211.20
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313551AP8 Total

211.200 Local 0.00 0.00 0.00 211.20
Base 0.00 0.00 0.00 211.20

31359M7X5 FANNIE MAE 5%   11 May 2017 21 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/FED26 Sep 2012

685,000.000 1.000000 NHHW Local 119.148700 12,843.75 0.00 0.00 816,168.60
Base 119.148700 12,843.75 0.00 0.00 816,168.60

31359MS61 FANNIE MAE 5.375%   15 Jul 2016 21 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/FED26 Sep 2012

670,000.000 1.000000 NHHW Local 117.961000 7,102.47 0.00 0.00 790,338.70
Base 117.961000 7,102.47 0.00 0.00 790,338.70

3135G0AK9 FANNIE MAE 0.75%   26 Feb 2013 02 Aug 2012 MORGAN STANLEY CO INCORPORATED USD/FED07 Aug 2012

1,000,000.000 1.000000 NHFI Local 100.316000 3,354.17 0.00 0.00 1,003,160.00
Base 100.316000 3,354.17 0.00 0.00 1,003,160.00

3135G0DG5 FANNIE MAE 1.07%   21 Sep 2015 21 Sep 2012 REDEMPTION USD/FED21 Sep 2012

3,155,000.000 1.000000 NHID Local 100.000000 0.00 0.00 0.00 3,155,000.00
Base 100.000000 0.00 0.00 0.00 3,155,000.00

3137EACA5 FREDDIE MAC 3.75%   27 Mar 2019 21 Sep 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/FED26 Sep 2012

1,045,000.000 1.000000 NHHW Local 115.701600 19,484.90 0.00 0.00 1,209,081.72
Base 115.701600 19,484.90 0.00 0.00 1,209,081.72

3137EACT4 FREDDIE MAC 2.5%   27 May 2016 21 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/FED26 Sep 2012

65,000.000 1.000000 NHHW Local 107.009000 537.15 0.00 0.00 69,555.85
Base 107.009000 537.15 0.00 0.00 69,555.85

31398ADM1 FANNIE MAE 5.375%   12 Jun 2017 21 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FED26 Sep 2012

780,000.000 1.000000 NHHW Local 121.132700 12,111.67 0.00 0.00 944,835.06
Base 121.132700 12,111.67 0.00 0.00 944,835.06

31404M2F4 FNMA POOL 773074 5.5%   01 Apr 2034 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

33.450 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 33.45
Base 100.000000 0.00 0.00 0.00 33.45

Prepared by State StreetPage 1113



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

01 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Aug 2012

33.590 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 33.59
Base 100.000000 0.00 0.00 0.00 33.59

25 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

33.590 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 33.59
Base 100.000000 0.00 0.00 0.00 33.59

25 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-33.590 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -33.59
Base 100.000000 0.00 0.00 0.00 -33.59

01 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Sep 2012

35.230 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 35.23
Base 100.000000 0.00 0.00 0.00 35.23

25 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

35.230 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 35.23
Base 100.000000 0.00 0.00 0.00 35.23

25 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-35.230 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -35.23
Base 100.000000 0.00 0.00 0.00 -35.23

31404M2F4 Total

102.270 Local 0.00 0.00 0.00 102.27
Base 0.00 0.00 0.00 102.27

31410FVW2 FNMA POOL 888129 5.5%   01 Feb 2037 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

86,362.730 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 86,362.73
Base 100.000000 0.00 0.00 0.00 86,362.73

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012

85,837.090 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 85,837.09
Base 100.000000 0.00 0.00 0.00 85,837.09
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31410FVW2 Total

172,199.820 Local 0.00 0.00 0.00 172,199.82
Base 0.00 0.00 0.00 172,199.82

31410FZ99 FNMA POOL 888268 6%   01 Mar 2037 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

40,726.370 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 40,726.37
Base 100.000000 0.00 0.00 0.00 40,726.37

01 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Aug 2012

39,166.950 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 39,166.95
Base 100.000000 0.00 0.00 0.00 39,166.95

25 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

39,166.950 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 39,166.95
Base 100.000000 0.00 0.00 0.00 39,166.95

25 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-39,166.950 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -39,166.95
Base 100.000000 0.00 0.00 0.00 -39,166.95

31410FZ99 Total

79,893.320 Local 0.00 0.00 0.00 79,893.32
Base 0.00 0.00 0.00 79,893.32

31410KJY1 FNMA POOL 889579 6%   01 May 2038 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

54,464.140 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 54,464.14
Base 100.000000 0.00 0.00 0.00 54,464.14

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012

55,982.540 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 55,982.54
Base 100.000000 0.00 0.00 0.00 55,982.54

25 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Sep 2012

52,272.050 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 52,272.05
Base 100.000000 0.00 0.00 0.00 52,272.05
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31410KJY1 Total

162,718.730 Local 0.00 0.00 0.00 162,718.73
Base 0.00 0.00 0.00 162,718.73

31410KMF8 FNMA POOL 889658 6.5%   01 Jun 2038 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

23,066.260 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 23,066.26
Base 100.000000 0.00 0.00 0.00 23,066.26

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012

22,306.240 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 22,306.24
Base 100.000000 0.00 0.00 0.00 22,306.24

31410KMF8 Total

45,372.500 Local 0.00 0.00 0.00 45,372.50
Base 0.00 0.00 0.00 45,372.50

31410KRX4 FNMA POOL 889802 5%   01 Jul 2037 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

83,805.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 83,805.00
Base 100.000000 0.00 0.00 0.00 83,805.00

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012

95,890.160 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 95,890.16
Base 100.000000 0.00 0.00 0.00 95,890.16

31410KRX4 Total

179,695.160 Local 0.00 0.00 0.00 179,695.16
Base 0.00 0.00 0.00 179,695.16

31416WRH7 FNMA POOL AB1387 4.5%   01 Aug 2040 21 Sep 2012 FIRST TENNESSEE BANK N A BOND DIVIS USD/FED26 Sep 2012

8,058,367.280 1.000000 NHHW Local 108.031249 25,182.40 0.00 0.00 8,705,554.90
12,535,583.000 Base 108.031249 25,182.40 0.00 0.00 8,705,554.90

31416XX39 FNMA POOL AB2497 4%   01 Mar 2021 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

72,379.890 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 72,379.89
Base 100.000000 0.00 0.00 0.00 72,379.89

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012
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102,729.850 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 102,729.85
Base 100.000000 0.00 0.00 0.00 102,729.85

31416XX39 Total

175,109.740 Local 0.00 0.00 0.00 175,109.74
Base 0.00 0.00 0.00 175,109.74

31417SYQ7 FNMA POOL AC6118 4.5%   01 Nov 2039 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

37,668.410 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 37,668.41
Base 100.000000 0.00 0.00 0.00 37,668.41

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012

40,793.940 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 40,793.94
Base 100.000000 0.00 0.00 0.00 40,793.94

31417SYQ7 Total

78,462.350 Local 0.00 0.00 0.00 78,462.35
Base 0.00 0.00 0.00 78,462.35

31417YZF7 FNMA POOL MA0741 4%   01 May 2021 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

187,045.590 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 187,045.59
Base 100.000000 0.00 0.00 0.00 187,045.59

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012

285,018.830 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 285,018.83
Base 100.000000 0.00 0.00 0.00 285,018.83

31417YZF7 Total

472,064.420 Local 0.00 0.00 0.00 472,064.42
Base 0.00 0.00 0.00 472,064.42

31418NXX3 FNMA POOL AD1593 4.5%   01 Feb 2040 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

127,091.780 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 127,091.78
Base 100.000000 0.00 0.00 0.00 127,091.78

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012

134,981.110 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 134,981.11
Base 100.000000 0.00 0.00 0.00 134,981.11
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31418NXX3 Total

262,072.890 Local 0.00 0.00 0.00 262,072.89
Base 0.00 0.00 0.00 262,072.89

31418UCL6 FNMA POOL AD6374 5%   01 May 2040 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

81,132.500 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 81,132.50
Base 100.000000 0.00 0.00 0.00 81,132.50

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012

70,633.670 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 70,633.67
Base 100.000000 0.00 0.00 0.00 70,633.67

31418UCL6 Total

151,766.170 Local 0.00 0.00 0.00 151,766.17
Base 0.00 0.00 0.00 151,766.17

31418UEE0 FNMA POOL AD6432 4.5%   01 Jun 2040 21 Sep 2012 FIRST TENNESSEE BANK N A BOND DIVIS USD/FED26 Sep 2012

4,810,302.310 1.000000 NHHW Local 108.031251 15,032.19 0.00 0.00 5,196,629.79
8,420,000.000 Base 108.031251 15,032.19 0.00 0.00 5,196,629.79

31418WPW4 FNMA POOL AD8536 5%   01 Aug 2040 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

197,764.200 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 197,764.20
Base 100.000000 0.00 0.00 0.00 197,764.20

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012

209,324.830 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 209,324.83
Base 100.000000 0.00 0.00 0.00 209,324.83

31418WPW4 Total

407,089.030 Local 0.00 0.00 0.00 407,089.03
Base 0.00 0.00 0.00 407,089.03

31419AK30 FNMA POOL AE0313 4.5%   01 Sep 2040 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

181,689.920 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 181,689.92
Base 100.000000 0.00 0.00 0.00 181,689.92

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012
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192,996.080 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 192,996.08
Base 100.000000 0.00 0.00 0.00 192,996.08

25 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Sep 2012

288,633.210 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 288,633.21
Base 100.000000 0.00 0.00 0.00 288,633.21

31419AK30 Total

663,319.210 Local 0.00 0.00 0.00 663,319.21
Base 0.00 0.00 0.00 663,319.21

31419GB94 FNMA POOL AE5463 4%   01 Oct 2040 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

178,936.450 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 178,936.45
Base 100.000000 0.00 0.00 0.00 178,936.45

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012

205,811.690 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 205,811.69
Base 100.000000 0.00 0.00 0.00 205,811.69

31419GB94 Total

384,748.140 Local 0.00 0.00 0.00 384,748.14
Base 0.00 0.00 0.00 384,748.14

31419GWX8 FNMA POOL AE6061 4.5%   01 Oct 2040 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

224,815.030 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 224,815.03
Base 100.000000 0.00 0.00 0.00 224,815.03

25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012

244,170.920 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 244,170.92
Base 100.000000 0.00 0.00 0.00 244,170.92

31419GWX8 Total

468,985.950 Local 0.00 0.00 0.00 468,985.95
Base 0.00 0.00 0.00 468,985.95

31419JSM1 FNMA POOL AE7723 4%   01 Nov 2040 25 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Jul 2012

132,295.310 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 132,295.31
Base 100.000000 0.00 0.00 0.00 132,295.31
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25 Aug 2012 2 PRINCIPALPAYMENTS CORP BDS USD/FED27 Aug 2012

176,687.990 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 176,687.99
Base 100.000000 0.00 0.00 0.00 176,687.99

21 Sep 2012 FIRST TENNESSEE BANK N A BOND DIVIS USD/FED26 Sep 2012

4,842,636.700 1.000000 NHHW Local 107.421874 13,451.77 0.00 0.00 5,202,051.14
6,751,235.000 Base 107.421874 13,451.77 0.00 0.00 5,202,051.14

31419JSM1 Total

5,151,620.000 Local 13,451.77 0.00 0.00 5,511,034.44
6,751,235.000 Base 13,451.77 0.00 0.00 5,511,034.44

31528DAB5 FERRARA CANDY CO 1%   18 Jun 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

625.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 625.00
Base 100.000000 0.00 0.00 0.00 625.00

31620MAG1 FIDELITY NATIONAL INFORM 5%   15 Mar 2022 21 Aug 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC27 Aug 2012

2,391,000.000 1.000000 NHFS Local 99.372647 50,476.67 0.00 0.00 2,376,000.00
Base 99.372647 50,476.67 0.00 0.00 2,376,000.00

21 Aug 2012 EXCHANGE OFFER (NON CASH) USD/DTC

2,391,000.000 1.000000 NHFS Local 99.372647 49,148.33 0.00 0.00 2,376,000.00
Base 99.372647 49,148.33 0.00 0.00 2,376,000.00

21 Aug 2012 EXCHANGE OFFER (NON CASH) USD/DTCCANCEL

-2,391,000.000 1.000000 NHFS Local 99.372647 -49,148.33 0.00 0.00 -2,376,000.00
Base 99.372647 -49,148.33 0.00 0.00 -2,376,000.00

31620MAG1 Total

2,391,000.000 Local 50,476.67 0.00 0.00 2,376,000.00
Base 50,476.67 0.00 0.00 2,376,000.00

319963AW4 FIRST DATA CORPORATION 8.875%   15 Aug 2020 19 Sep 2012 BARCLAYS CAPITAL INC USD/DTC24 Sep 2012

250,000.000 1.000000 NHFS Local 110.500000 2,403.65 0.00 0.00 276,250.00
Base 110.500000 2,403.65 0.00 0.00 276,250.00

32007UAF6 FIRST DATA CORP 1%   24 Sep 2014 28 Sep 2012 PAYDOWN USD/OTH
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122,715.540 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 122,715.54
Base 100.000000 0.00 0.00 0.00 122,715.54

32007UAG4 FIRST DATA CORPORATION 1%   24 Sep 2014 28 Sep 2012 PAYDOWN USD/OTH

32,293.550 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 32,293.55
Base 100.000000 0.00 0.00 0.00 32,293.55

346091AZ4 FOREST OIL CORPORATION 7.25%   15 Jun 2019 25 Sep 2012 CALYON SECURITIES (USA) INC. USD/DTC28 Sep 2012

350,000.000 1.000000 NHFS Local 100.250000 7,260.07 0.00 0.00 350,875.00
Base 100.250000 7,260.07 0.00 0.00 350,875.00

35164GAD4 FOXCO ACQUISITION SUB LLC 1%   14 Jul 2015 31 Jul 2012 PAYDOWN USD/OTH31 Jul 2012

29,341.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 29,341.37
Base 100.000000 0.00 0.00 0.00 29,341.37

24 Sep 2012 PAYDOWN USD/OTH24 Sep 2012

580,300.610 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 580,300.61
Base 100.000000 0.00 0.00 0.00 580,300.61

35164GAD4 Total

609,641.980 Local 0.00 0.00 0.00 609,641.98
Base 0.00 0.00 0.00 609,641.98

35168LAC1 FRAM GROUP HLDGS INC 1%   29 Jul 2017 28 Sep 2012 PAYDOWN USD/OTH

1,984.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,984.41
Base 100.000000 0.00 0.00 0.00 1,984.41

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,984.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,984.41
Base 100.000000 0.00 0.00 0.00 -1,984.41

28 Sep 2012 PAYDOWN USD/OTH

1,011.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,011.84
Base 100.000000 0.00 0.00 0.00 1,011.84

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,011.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,011.84
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Base 100.000000 0.00 0.00 0.00 -1,011.84

28 Sep 2012 PAYDOWN USD/OTH

1,984.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,984.41
Base 100.000000 0.00 0.00 0.00 1,984.41

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,984.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,984.41
Base 100.000000 0.00 0.00 0.00 -1,984.41

28 Sep 2012 PAYDOWN USD/OTH

1,011.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,011.84
Base 100.000000 0.00 0.00 0.00 1,011.84

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,011.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,011.84
Base 100.000000 0.00 0.00 0.00 -1,011.84

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,984.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,984.41
Base 100.000000 0.00 0.00 0.00 1,984.41

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,011.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,011.84
Base 100.000000 0.00 0.00 0.00 1,011.84

35168LAC1 Total

2,996.250 Local 0.00 0.00 0.00 2,996.25
Base 0.00 0.00 0.00 2,996.25

35687KAJ0 FREESCALE ACQUISITION CORP 1%   28 Feb 2019 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,750.00
Base 100.000000 0.00 0.00 0.00 1,750.00

28 Sep 2012 PAYDOWN USD/OTH

1,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,750.00
Base 100.000000 0.00 0.00 0.00 1,750.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL
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-1,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,750.00
Base 100.000000 0.00 0.00 0.00 -1,750.00

28 Sep 2012 PAYDOWN USD/OTH

1,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,750.00
Base 100.000000 0.00 0.00 0.00 1,750.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,750.00
Base 100.000000 0.00 0.00 0.00 -1,750.00

35687KAJ0 Total

1,750.000 Local 0.00 0.00 0.00 1,750.00
Base 0.00 0.00 0.00 1,750.00

36202EVJ5 GNMA II POOL 004217 6.5%   20 Aug 2038 20 Jul 2012 PRINCIPALPAYMENTS CORP BDS USD/FED20 Jul 2012

882.510 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 882.51
Base 100.000000 0.00 0.00 0.00 882.51

01 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED20 Aug 2012

2,092.140 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,092.14
Base 100.000000 0.00 0.00 0.00 2,092.14

01 Sep 2012 PRINCIPALPAYMENTS CORP BDS USD/FED20 Sep 2012

584.390 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 584.39
Base 100.000000 0.00 0.00 0.00 584.39

36202EVJ5 Total

3,559.040 Local 0.00 0.00 0.00 3,559.04
Base 0.00 0.00 0.00 3,559.04

36219SQ85 GNMA POOL 257979 10.5%   15 Jun 2019 15 Aug 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Aug 2012

125.770 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 125.77
Base 100.000000 0.00 0.00 0.00 125.77

369550AN8 GENERAL DYNAMICS CORP 5.25%   01 Feb 2014 21 Sep 2012 JEFFERIES+ CO. - BOND DIVISION USD/DTC26 Sep 2012

180,000.000 1.000000 NHHW Local 106.313000 1,443.75 0.00 0.00 191,363.40
Base 106.313000 1,443.75 0.00 0.00 191,363.40
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36962G4D3 GENERAL ELEC CAP CORP 6%   07 Aug 2019 07 Aug 2012 WELLS FARGO SECURITIES, LLC USD/DTC10 Aug 2012

355,000.000 1.000000 NHID Local 120.276000 177.50 0.00 0.00 426,979.80
Base 120.276000 177.50 0.00 0.00 426,979.80

06 Sep 2012 BNY CAPITAL MARKETS, INC. USD/DTC11 Sep 2012

180,000.000 1.000000 NHID Local 120.548000 1,020.00 0.00 0.00 216,986.40
Base 120.548000 1,020.00 0.00 0.00 216,986.40

36962G4D3 Total

535,000.000 Local 1,197.50 0.00 0.00 643,966.20
Base 1,197.50 0.00 0.00 643,966.20

36962GXZ2 GENERAL ELEC CAP CORP 6.75%   15 Mar 2032 21 Sep 2012 WELLS FARGO SECURITIES, LLC USD/DTC26 Sep 2012

60,000.000 1.000000 NHHW Local 127.531000 123.75 0.00 0.00 76,518.60
Base 127.531000 123.75 0.00 0.00 76,518.60

37249UAG1 GENTIVA HEALTH SVCS INC 1%   17 Aug 2016 08 Aug 2012 BARCLAYS BANK USD/OTH

90,000.000 1.000000 NHHL Local 97.380000 0.00 0.00 0.00 87,642.00
Base 97.380000 0.00 0.00 0.00 87,642.00

08 Aug 2012 BARCLAYS BANK USD/OTHCANCEL

-90,000.000 1.000000 NHHL Local 97.380000 0.00 0.00 0.00 -87,642.00
Base 97.380000 0.00 0.00 0.00 -87,642.00

08 Aug 2012 5 BARCLAYS BANK USD/OTH22 Aug 2012

90,000.000 1.000000 NHHL Local 97.375000 0.00 0.00 0.00 87,637.50
Base 97.375000 0.00 0.00 0.00 87,637.50

21 Aug 2012 BARCLAYS BANK USD/OTH

88,000.000 1.000000 NHHL Local 97.380000 0.00 0.00 0.00 85,694.40
Base 97.380000 0.00 0.00 0.00 85,694.40

21 Aug 2012 BARCLAYS BANK USD/OTHCANCEL

-88,000.000 1.000000 NHHL Local 97.380000 0.00 0.00 0.00 -85,694.40
Base 97.380000 0.00 0.00 0.00 -85,694.40

05 Sep 2012 3 CHASE MANHATTAN USD/OTH10 Sep 2012
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34,000.000 1.000000 NHHL Local 97.500000 0.00 0.00 0.00 33,150.00
Base 97.500000 0.00 0.00 0.00 33,150.00

21 Aug 2012 5 BARCLAYS BANK USD/OTH12 Sep 2012

88,000.000 1.000000 NHHL Local 97.375000 0.00 0.00 0.00 85,690.00
Base 97.375000 0.00 0.00 0.00 85,690.00

11 Sep 2012 BARCLAYS BANK USD/OTH

131,885.040 1.000000 NHHL Local 98.380005 0.00 0.00 0.00 129,748.51
Base 98.380005 0.00 0.00 0.00 129,748.51

11 Sep 2012 BARCLAYS BANK USD/OTHCANCEL

-131,885.040 1.000000 NHHL Local 98.380005 0.00 0.00 0.00 -129,748.51
Base 98.380005 0.00 0.00 0.00 -129,748.51

11 Sep 2012 1 BARCLAYS BANK USD/OTH19 Sep 2012

131,885.040 1.000000 NHHL Local 98.375009 0.00 0.00 0.00 129,741.92
Base 98.375009 0.00 0.00 0.00 129,741.92

28 Sep 2012 SHARE ADJUSTMENT USD/BOS28 Sep 2012

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

37249UAG1 Total

343,885.050 Local 0.00 0.00 0.00 336,219.42
Base 0.00 0.00 0.00 336,219.42

373334JR3 GEORGIA POWER COMPANY 5.4%   01 Jun 2040 21 Sep 2012 J.P. MORGAN SECURITIES LLC USD/DTC26 Sep 2012

125,000.000 1.000000 NHHW Local 121.959000 2,156.25 0.00 0.00 152,448.75
Base 121.959000 2,156.25 0.00 0.00 152,448.75

37946JAP2 GLOBAL TEL LINK CORP 1%   14 Dec 2017 26 Jul 2012 1 PAYDOWN USD/OTH27 Jul 2012

54,744.090 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 54,744.09
Base 100.000000 0.00 0.00 0.00 54,744.09

28 Sep 2012 PAYDOWN USD/OTH

53,149.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 53,149.61
Base 100.000000 0.00 0.00 0.00 53,149.61
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28 Sep 2012 PAYDOWN USD/OTHCANCEL

-53,149.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -53,149.61
Base 100.000000 0.00 0.00 0.00 -53,149.61

28 Sep 2012 PAYDOWN USD/OTH

53,149.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 53,149.61
Base 100.000000 0.00 0.00 0.00 53,149.61

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-53,149.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -53,149.61
Base 100.000000 0.00 0.00 0.00 -53,149.61

28 Sep 2012 PAYDOWN USD/OTH

53,149.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 53,149.61
Base 100.000000 0.00 0.00 0.00 53,149.61

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-53,149.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -53,149.61
Base 100.000000 0.00 0.00 0.00 -53,149.61

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

53,149.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 53,149.61
Base 100.000000 0.00 0.00 0.00 53,149.61

28 Sep 2012 PAYDOWN USD/OTH

53,149.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 53,149.61
Base 100.000000 0.00 0.00 0.00 53,149.61

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-53,149.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -53,149.61
Base 100.000000 0.00 0.00 0.00 -53,149.61

37946JAP2 Total

107,893.700 Local 0.00 0.00 0.00 107,893.70
Base 0.00 0.00 0.00 107,893.70

38141EA25 GOLDMAN SACHS GROUP INC 7.5%   15 Feb 2019 17 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC19 Jul 2012

45,000.000 1.000000 NHID Local 117.609000 1,443.75 0.00 0.00 52,924.05
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Base 117.609000 1,443.75 0.00 0.00 52,924.05

27 Sep 2012 FIRST TENNESSEE SECURITIES CORP USD/DTCOPEN

90,000.000 1.000000 NHID Local 123.756000 881.25 0.00 0.00 111,380.40
Base 123.756000 881.25 0.00 0.00 111,380.40

38141EA25 Total

135,000.000 Local 2,325.00 0.00 0.00 164,304.45
Base 2,325.00 0.00 0.00 164,304.45

39479RAC4 GREENEDEN US HLDGS I LLC 1%   31 Jan 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,187.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,187.50
Base 100.000000 0.00 0.00 0.00 1,187.50

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,187.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,187.50
Base 100.000000 0.00 0.00 0.00 1,187.50

39479RAC4 Total

2,375.000 Local 0.00 0.00 0.00 2,375.00
Base 0.00 0.00 0.00 2,375.00

398436AA3 GRIFOLS INC 8.25%   01 Feb 2018 05 Jul 2012 BANK OF AMERICA SECURITIES LLC USD/DTC10 Jul 2012

1,363,000.000 1.000000 NHFS Local 107.250000 49,664.31 0.00 0.00 1,461,817.50
Base 107.250000 49,664.31 0.00 0.00 1,461,817.50

39843QAL5 GRIFOLS INC 1%   01 Jun 2017 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,410.290 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,410.29
Base 100.000000 0.00 0.00 0.00 2,410.29

40377UAC8 GYMBOREE CORP 1%   23 Feb 2018 29 Aug 2012 5 CREDIT SUISSE FIRST BOSTON USD/OTH12 Sep 2012

196,000.000 1.000000 NHHL Local 97.000000 0.00 0.00 0.00 190,120.00
Base 97.000000 0.00 0.00 0.00 190,120.00

21 Aug 2012 23 CREDIT SUISSE FIRST BOSTON USD/OTH27 Sep 2012

188,000.000 1.000000 NHHL Local 96.750000 0.00 0.00 0.00 181,890.00
Base 96.750000 0.00 0.00 0.00 181,890.00
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21 Sep 2012 7 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

190,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 188,100.00
Base 99.000000 0.00 0.00 0.00 188,100.00

27 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

187,252.300 1.000000 NHHL Local 98.000003 0.00 0.00 0.00 183,507.26
Base 98.000003 0.00 0.00 0.00 183,507.26

20 Sep 2012 1 MACQUARIEEQUITIES ASIA LTD USD/OTHOPEN

94,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 93,060.00
Base 99.000000 0.00 0.00 0.00 93,060.00

26 Sep 2012 1 CREDIT SUISSE - NEW YORK BRANCH USD/OTHOPEN

187,000.000 1.000000 NHHL Local 98.750000 0.00 0.00 0.00 184,662.50
Base 98.750000 0.00 0.00 0.00 184,662.50

40377UAC8 Total

1,042,252.300 Local 0.00 0.00 0.00 1,021,339.76
Base 0.00 0.00 0.00 1,021,339.76

413626AM4 HARRAHS OPERATING CO INC 1%   28 Jan 2015 07 Aug 2012 BANK OF AMERICA USD/OTH16 Aug 2012

250,000.000 1.000000 NHHM Local 91.750000 0.00 0.00 0.00 229,375.00
Base 91.750000 0.00 0.00 0.00 229,375.00

07 Aug 2012 UBS AG USD/OTH

1,000,000.000 1.000000 NHHM Local 91.750000 0.00 0.00 0.00 917,500.00
Base 91.750000 0.00 0.00 0.00 917,500.00

07 Aug 2012 UBS AG USD/OTHCANCEL

-1,000,000.000 1.000000 NHHM Local 91.750000 0.00 0.00 0.00 -917,500.00
Base 91.750000 0.00 0.00 0.00 -917,500.00

07 Aug 2012 UBS AG USD/OTH

997,499.990 1.000000 NHHM Local 91.750000 0.00 0.00 0.00 915,206.24
Base 91.750000 0.00 0.00 0.00 915,206.24

07 Aug 2012 UBS AG USD/OTHCANCEL

-997,499.990 1.000000 NHHM Local 91.750000 0.00 0.00 0.00 -915,206.24
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Base 91.750000 0.00 0.00 0.00 -915,206.24

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

4,311.860 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,311.86
Base 100.000000 0.00 0.00 0.00 4,311.86

07 Aug 2012 UBS AG USD/OTH

860,213.560 1.000000 NHHM Local 91.750000 0.00 0.00 0.00 789,245.94
Base 91.750000 0.00 0.00 0.00 789,245.94

07 Aug 2012 UBS AG USD/OTHCANCEL

-860,213.560 1.000000 NHHM Local 91.750000 0.00 0.00 0.00 -789,245.94
Base 91.750000 0.00 0.00 0.00 -789,245.94

07 Aug 2012 14 UBS AG USD/OTHOPEN

997,499.990 1.000000 NHHM Local 91.750000 0.00 0.00 0.00 915,206.24
Base 91.750000 0.00 0.00 0.00 915,206.24

413626AM4 Total

1,251,811.850 Local 0.00 0.00 0.00 1,148,893.10
Base 0.00 0.00 0.00 1,148,893.10

413626AR3 HARRAHS OPERATING CO INC 200%   31 Oct 2016 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,269.040 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,269.04
Base 100.000000 0.00 0.00 0.00 1,269.04

42330PAA5 HELIX ENERGY SOLUTIONS 9.5%   15 Jan 2016 12 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC17 Sep 2012

2,382,000.000 1.000000 NHFS Local 104.750000 38,972.17 0.00 0.00 2,495,145.00
Base 104.750000 38,972.17 0.00 0.00 2,495,145.00

44344HAB1 HUBBARD RADIO LLC 1%   29 Apr 2017 30 Aug 2012 1 PAYDOWN USD/OTH31 Aug 2012

19,444.440 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 19,444.44
Base 100.000000 0.00 0.00 0.00 19,444.44

44730TAB7 HUPAH FIN INC 1%   21 Jan 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

4,784.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,784.25
Base 100.000000 0.00 0.00 0.00 4,784.25
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28 Sep 2012 PAYDOWN USD/OTH

4,784.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,784.25
Base 100.000000 0.00 0.00 0.00 4,784.25

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,784.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,784.25
Base 100.000000 0.00 0.00 0.00 -4,784.25

28 Sep 2012 PAYDOWN USD/OTH

4,784.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,784.25
Base 100.000000 0.00 0.00 0.00 4,784.25

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,784.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,784.25
Base 100.000000 0.00 0.00 0.00 -4,784.25

44730TAB7 Total

4,784.250 Local 0.00 0.00 0.00 4,784.25
Base 0.00 0.00 0.00 4,784.25

44969CAJ9 IMS HEALTH INC 1%   26 Aug 2017 29 Jun 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-628,566.610 1.000000 NHHL Local 99.630001 0.00 0.00 0.00 -626,240.92
Base 99.630001 0.00 0.00 0.00 -626,240.92

29 Jun 2012 2 DEUTSCHE BANK SECURITIES INC USD/OTH19 Jul 2012

628,566.610 1.000000 NHHL Local 99.625001 0.00 0.00 0.00 626,209.49
Base 99.625001 0.00 0.00 0.00 626,209.49

44969CAJ9 Total

0.000 Local 0.00 0.00 0.00 -31.43
Base 0.00 0.00 0.00 -31.43

45661TAM3 INERGY LP/INERGY FIN 7%   01 Oct 2018 12 Jul 2012 EXCHANGE OFFER USD/DTC

1,628,000.000 1.000000 NHFS Local 99.959834 37,986.67 0.00 0.00 1,627,346.10
Base 99.959834 37,986.67 0.00 0.00 1,627,346.10

12 Jul 2012 EXCHANGE OFFER USD/DTCCANCEL
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-1,628,000.000 1.000000 NHFS Local 99.959834 -37,986.67 0.00 0.00 -1,627,346.10
Base 99.959834 -37,986.67 0.00 0.00 -1,627,346.10

12 Jul 2012 20 EXCHANGE OFFER USD/DTC01 Aug 2012

1,628,000.000 1.000000 NHFS Local 105.234711 37,986.67 0.00 0.00 1,713,221.10
Base 105.234711 37,986.67 0.00 0.00 1,713,221.10

45661TAM3 Total

1,628,000.000 Local 37,986.67 0.00 0.00 1,713,221.10
Base 37,986.67 0.00 0.00 1,713,221.10

45672JAB6 INEOS US FIN LLC 1%   27 Apr 2018 29 Jun 2012 PAYDOWN USD/OTHCANCEL

-5,600.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,600.00
Base 100.000000 0.00 0.00 0.00 -5,600.00

29 Jun 2012 3 PAYDOWN USD/OTH02 Jul 2012

5,600.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,600.00
Base 100.000000 0.00 0.00 0.00 5,600.00

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

6,375.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,375.75
Base 100.000000 0.00 0.00 0.00 6,375.75

28 Sep 2012 PAYDOWN USD/OTH

6,375.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,375.75
Base 100.000000 0.00 0.00 0.00 6,375.75

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-6,375.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -6,375.75
Base 100.000000 0.00 0.00 0.00 -6,375.75

28 Sep 2012 PAYDOWN USD/OTH

6,375.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,375.75
Base 100.000000 0.00 0.00 0.00 6,375.75

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-6,375.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -6,375.75
Base 100.000000 0.00 0.00 0.00 -6,375.75
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45672JAB6 INEOS US FIN LLC 1%   27 Apr 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

45672JAB6 Total

8,250.750 Local 0.00 0.00 0.00 8,250.75
Base 0.00 0.00 0.00 8,250.75

45824TAE5 INTELSAT JACKSON HLDG 7.25%   01 Apr 2019 11 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC14 Sep 2012

791,000.000 1.000000 NHFS Local 109.750000 25,965.67 0.00 0.00 868,122.50
Base 109.750000 25,965.67 0.00 0.00 868,122.50

12 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC17 Sep 2012

732,000.000 1.000000 NHFS Local 110.000000 24,471.17 0.00 0.00 805,200.00
Base 110.000000 24,471.17 0.00 0.00 805,200.00

45824TAE5 Total

1,523,000.000 Local 50,436.84 0.00 0.00 1,673,322.50
Base 50,436.84 0.00 0.00 1,673,322.50

45880DAC5 INTERMEDIA OUTDOOR INC 1%   31 Jan 2013 28 Sep 2012 PAYDOWN USD/OTH

26,833.630 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 26,833.63
Base 100.000000 0.00 0.00 0.00 26,833.63

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-26,833.630 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -26,833.63
Base 100.000000 0.00 0.00 0.00 -26,833.63

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

29,815.150 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 29,815.15
Base 100.000000 0.00 0.00 0.00 29,815.15

45880DAC5 Total

29,815.150 Local 0.00 0.00 0.00 29,815.15
Base 0.00 0.00 0.00 29,815.15

459200GS4 IBM CORP 5.6%   30 Nov 2039 17 Jul 2012 STIFEL NICOLAUS + CO INC USD/DTC20 Jul 2012

Prepared by State StreetPage 1132



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

77,000.000 1.000000 NHHW Local 135.198000 598.89 0.00 0.00 104,102.46
Base 135.198000 598.89 0.00 0.00 104,102.46

459200HF1 IBM CORP 4%   20 Jun 2042 21 Sep 2012 GOLDMAN SACHS + CO USD/DTC26 Sep 2012

170,000.000 1.000000 NHHW Local 107.261000 1,813.33 0.00 0.00 182,343.70
Base 107.261000 1,813.33 0.00 0.00 182,343.70

46122YAG6 INVENTIV HEALTH INC 1%   04 Aug 2016 28 Sep 2012 PAYDOWN USD/OTH

2,857.490 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,857.49
Base 100.000000 0.00 0.00 0.00 2,857.49

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,857.490 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,857.49
Base 100.000000 0.00 0.00 0.00 -2,857.49

28 Sep 2012 PAYDOWN USD/OTH

2,857.490 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,857.49
Base 100.000000 0.00 0.00 0.00 2,857.49

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,857.490 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,857.49
Base 100.000000 0.00 0.00 0.00 -2,857.49

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,857.490 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,857.49
Base 100.000000 0.00 0.00 0.00 2,857.49

46122YAG6 Total

2,857.490 Local 0.00 0.00 0.00 2,857.49
Base 0.00 0.00 0.00 2,857.49

46122YAH4 INVENTIV HEALTH INC 1%   15 May 2018 28 Sep 2012 PAYDOWN USD/OTH

464.360 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 464.36
Base 100.000000 0.00 0.00 0.00 464.36

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-464.360 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -464.36
Base 100.000000 0.00 0.00 0.00 -464.36
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28 Sep 2012 PAYDOWN USD/OTH

464.360 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 464.36
Base 100.000000 0.00 0.00 0.00 464.36

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-464.360 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -464.36
Base 100.000000 0.00 0.00 0.00 -464.36

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

464.360 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 464.36
Base 100.000000 0.00 0.00 0.00 464.36

46122YAH4 Total

464.360 Local 0.00 0.00 0.00 464.36
Base 0.00 0.00 0.00 464.36

46263HAC1 IPREO HLDGS LLC 1%   05 Aug 2017 19 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

133,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 132,335.00
Base 99.500000 0.00 0.00 0.00 132,335.00

19 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-133,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 -132,335.00
Base 99.500000 0.00 0.00 0.00 -132,335.00

24 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

267,000.000 1.000000 NHHM Local 99.380000 0.00 0.00 0.00 265,344.60
Base 99.380000 0.00 0.00 0.00 265,344.60

24 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-267,000.000 1.000000 NHHM Local 99.380000 0.00 0.00 0.00 -265,344.60
Base 99.380000 0.00 0.00 0.00 -265,344.60

46263HAC1 IPREO HLDGS LLC 1%   05 Aug 2017 24 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

267,000.000 1.000000 NHHL Local 99.380000 0.00 0.00 0.00 265,344.60
Base 99.380000 0.00 0.00 0.00 265,344.60

24 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-267,000.000 1.000000 NHHL Local 99.380000 0.00 0.00 0.00 -265,344.60
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Base 99.380000 0.00 0.00 0.00 -265,344.60

19 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

133,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 132,335.00
Base 99.500000 0.00 0.00 0.00 132,335.00

19 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-133,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -132,335.00
Base 99.500000 0.00 0.00 0.00 -132,335.00

46263HAC1 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

46459LAL6 ISLE CAPRI CASINOS INC 1%   01 Nov 2013 15 Aug 2012 1 PAYDOWN USD/OTH16 Aug 2012

3,498.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,498.06
Base 100.000000 0.00 0.00 0.00 3,498.06

15 Aug 2012 PAYDOWN USD/OTH

3,498.060 1.000000 NHHM Local 271.523644 0.00 0.00 0.00 9,498.06
Base 271.523644 0.00 0.00 0.00 9,498.06

15 Aug 2012 PAYDOWN USD/OTHCANCEL

-3,498.060 1.000000 NHHM Local 271.523644 0.00 0.00 0.00 -9,498.06
Base 271.523644 0.00 0.00 0.00 -9,498.06

46459LAL6 Total

3,498.060 Local 0.00 0.00 0.00 3,498.06
Base 0.00 0.00 0.00 3,498.06

46521NAY8 ISTAR FINL INC 1%   19 Mar 2016 06 Jul 2012 PAYDOWN USD/OTH06 Jul 2012

17,011.940 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 17,011.94
Base 100.000000 0.00 0.00 0.00 17,011.94

19 Jul 2012 1 PAYDOWN USD/OTH20 Jul 2012

23,070.880 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 23,070.88
Base 100.000000 0.00 0.00 0.00 23,070.88
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06 Aug 2012 PAYDOWN USD/OTH06 Aug 2012

11,069.450 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 11,069.45
Base 100.000000 0.00 0.00 0.00 11,069.45

21 Aug 2012 PAYDOWN USD/OTH21 Aug 2012

13,698.320 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 13,698.32
Base 100.000000 0.00 0.00 0.00 13,698.32

06 Sep 2012 PAYDOWN USD/OTH06 Sep 2012

14,023.470 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 14,023.47
Base 100.000000 0.00 0.00 0.00 14,023.47

20 Sep 2012 PAYDOWN USD/OTH20 Sep 2012

6,897.980 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,897.98
Base 100.000000 0.00 0.00 0.00 6,897.98

46521NAY8 Total

85,772.040 Local 0.00 0.00 0.00 85,772.04
Base 0.00 0.00 0.00 85,772.04

47009YAC1 PHARMACEUTICAL PRODUCT DEVELOP1%   05 Dec 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

4,757.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,757.50
Base 100.000000 0.00 0.00 0.00 4,757.50

28 Sep 2012 PAYDOWN USD/OTH

4,757.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,757.50
Base 100.000000 0.00 0.00 0.00 4,757.50

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,757.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,757.50
Base 100.000000 0.00 0.00 0.00 -4,757.50

28 Sep 2012 PAYDOWN USD/OTH

4,757.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,757.50
Base 100.000000 0.00 0.00 0.00 4,757.50

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,757.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,757.50
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Base 100.000000 0.00 0.00 0.00 -4,757.50

47009YAC1 Total

4,757.500 Local 0.00 0.00 0.00 4,757.50
Base 0.00 0.00 0.00 4,757.50

47215DAC7 JAZZ PHARMACEUTICALS INC 1%   12 Jun 2018 12 Jun 2012 26 BARCLAYS BANK USD/OTH17 Jul 2012

300,000.000 1.000000 NHHM Local 99.125000 0.00 0.00 0.00 297,375.00
Base 99.125000 0.00 0.00 0.00 297,375.00

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

6,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,250.00
Base 100.000000 0.00 0.00 0.00 6,250.00

47215DAC7 Total

306,250.000 Local 0.00 0.00 0.00 303,625.00
Base 0.00 0.00 0.00 303,625.00

47759FAB6 JO ANN STORES INC 1.925%   19 Mar 2018 31 Jul 2012 1 PAYDOWN USD/OTH01 Aug 2012

3,030.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,030.76
Base 100.000000 0.00 0.00 0.00 3,030.76

26 Sep 2012 10 JP MORGANCHASE BANK USD/OTHOPEN

1,172,177.710 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 1,175,108.16
Base 100.250000 0.00 0.00 0.00 1,175,108.16

47759FAB6 Total

1,175,208.470 Local 0.00 0.00 0.00 1,178,138.92
Base 0.00 0.00 0.00 1,178,138.92

48562RAC3 KAR AUCTION SVCS INC 1%   19 May 2017 02 Jul 2012 1 PAYDOWN USD/OTH03 Jul 2012

727.670 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 727.67
Base 100.000000 0.00 0.00 0.00 727.67

487836AT5 KELLOGG CO 7.45%   01 Apr 2031 21 Sep 2012 WELLS FARGO SECURITIES, LLC USD/DTC26 Sep 2012

105,000.000 1.000000 NHHW Local 137.258000 3,802.60 0.00 0.00 144,120.90
Base 137.258000 3,802.60 0.00 0.00 144,120.90
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49460YAN5 KINETIC CONCEPTS INC 7%   04 May 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

4,025.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,025.00
Base 100.000000 0.00 0.00 0.00 4,025.00

28 Sep 2012 PAYDOWN USD/OTH

4,025.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,025.00
Base 100.000000 0.00 0.00 0.00 4,025.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,025.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,025.00
Base 100.000000 0.00 0.00 0.00 -4,025.00

28 Sep 2012 PAYDOWN USD/OTH

4,025.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,025.00
Base 100.000000 0.00 0.00 0.00 4,025.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,025.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,025.00
Base 100.000000 0.00 0.00 0.00 -4,025.00

49460YAN5 Total

4,025.000 Local 0.00 0.00 0.00 4,025.00
Base 0.00 0.00 0.00 4,025.00

49460YAQ8 KINETIC CONCEPTS INC 1%   04 Nov 2016 15 Aug 2012 7 BANK OF AMERICA USD/OTH31 Aug 2012

1,990,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 1,994,975.00
Base 100.250000 0.00 0.00 0.00 1,994,975.00

49460YAQ8 KINETIC CONCEPTS INC 1%   04 Nov 2016 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,952.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,952.50
Base 100.000000 0.00 0.00 0.00 1,952.50

28 Sep 2012 PAYDOWN USD/OTH

1,952.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,952.50
Base 100.000000 0.00 0.00 0.00 1,952.50

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,952.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,952.50
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Base 100.000000 0.00 0.00 0.00 -1,952.50

28 Sep 2012 PAYDOWN USD/OTH

1,952.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,952.50
Base 100.000000 0.00 0.00 0.00 1,952.50

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,952.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,952.50
Base 100.000000 0.00 0.00 0.00 -1,952.50

49460YAQ8 Total

1,991,952.500 Local 0.00 0.00 0.00 1,996,927.50
Base 0.00 0.00 0.00 1,996,927.50

49858HAB8 KLEOPATRA ACQUISITION CORP 1%   21 Dec 2016 16 Jul 2012 15 JEFFRIES & COMPANY INC USD/OTH09 Aug 2012

380,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 376,200.00
Base 99.000000 0.00 0.00 0.00 376,200.00

50075NAU8 MONDELEZ INTERNATIONAL 6.125%   01 Feb 2018 29 Jun 2012 EXCHANGE OFFER USD/DTC

4,068,000.000 1.000000 NHFJ Local 101.000000 115,584.87 0.00 0.00 4,108,680.00
Base 101.000000 115,584.87 0.00 0.00 4,108,680.00

29 Jun 2012 EXCHANGE OFFER USD/DTCCANCEL

-4,068,000.000 1.000000 NHFJ Local 101.000000 -115,584.87 0.00 0.00 -4,108,680.00
Base 101.000000 -115,584.87 0.00 0.00 -4,108,680.00

29 Jun 2012 19 EXCHANGE OFFER USD/DTC18 Jul 2012

4,068,000.000 1.000000 NHFJ Local 124.545679 115,584.87 0.00 0.00 5,066,518.26
Base 124.545679 115,584.87 0.00 0.00 5,066,518.26

50075NAU8 Total

4,068,000.000 Local 115,584.87 0.00 0.00 5,066,518.26
Base 115,584.87 0.00 0.00 5,066,518.26

501044CJ8 KROGER CO/THE 5%   15 Apr 2013 21 Sep 2012 WELLS FARGO SECURITIES, LLC USD/DTC26 Sep 2012

85,000.000 1.000000 NHHW Local 102.415000 1,900.69 0.00 0.00 87,052.75
Base 102.415000 1,900.69 0.00 0.00 87,052.75
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50212QAB7 LNR PPTY LLC 1%   29 Apr 2016 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

21,237.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 21,237.76
Base 100.000000 0.00 0.00 0.00 21,237.76

28 Sep 2012 PAYDOWN USD/OTH

21,237.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 21,237.76
Base 100.000000 0.00 0.00 0.00 21,237.76

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-21,237.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -21,237.76
Base 100.000000 0.00 0.00 0.00 -21,237.76

28 Sep 2012 PAYDOWN USD/OTH

21,237.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 21,237.76
Base 100.000000 0.00 0.00 0.00 21,237.76

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-21,237.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -21,237.76
Base 100.000000 0.00 0.00 0.00 -21,237.76

50212QAB7 Total

21,237.760 Local 0.00 0.00 0.00 21,237.76
Base 0.00 0.00 0.00 21,237.76

50217CAB3 LSP MADISON FDG LLC 1%   28 Jun 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

3,343.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,343.75
Base 100.000000 0.00 0.00 0.00 3,343.75

28 Sep 2012 PAYDOWN USD/OTH

3,343.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,343.75
Base 100.000000 0.00 0.00 0.00 3,343.75

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,343.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,343.75
Base 100.000000 0.00 0.00 0.00 -3,343.75

28 Sep 2012 PAYDOWN USD/OTH

3,343.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,343.75
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Base 100.000000 0.00 0.00 0.00 3,343.75

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,343.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,343.75
Base 100.000000 0.00 0.00 0.00 -3,343.75

50217CAB3 Total

3,343.750 Local 0.00 0.00 0.00 3,343.75
Base 0.00 0.00 0.00 3,343.75

51509MAC4 LANDSLIDE HLDGS INC 1%   19 Jun 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

6,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,250.00
Base 100.000000 0.00 0.00 0.00 6,250.00

52078DAC3 LAWSON SOFTWARE INC 0.01%   05 Apr 2018 02 Jul 2012 PAYDOWN USD/OTH

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

532778AL1 LIN TELEVISION CORP 1%   21 Dec 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

54323MAJ7 LONGVIEW PWR LLC 1%   28 Feb 2014 30 Aug 2012 CITIBANK ADR USD/OTH07 Sep 2012

612,993.650 1.000000 NHHM Local 87.999999 0.00 0.00 0.00 539,434.41
Base 87.999999 0.00 0.00 0.00 539,434.41

19 Sep 2012 CITIBANK ADR USD/OTH

483,447.940 1.000000 NHHM Local 87.000000 0.00 0.00 0.00 420,599.71
Base 87.000000 0.00 0.00 0.00 420,599.71

19 Sep 2012 CITIBANK ADR USD/OTHCANCEL

-483,447.940 1.000000 NHHM Local 87.000000 0.00 0.00 0.00 -420,599.71
Base 87.000000 0.00 0.00 0.00 -420,599.71

19 Sep 2012 12 CITIBANK ADR USD/OTHOPEN

482,230.190 1.000000 NHHM Local 87.000000 0.00 0.00 0.00 419,540.27
Base 87.000000 0.00 0.00 0.00 419,540.27
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28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,217.750 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,217.75
Base 100.000000 0.00 0.00 0.00 1,217.75

54323MAJ7 Total

1,096,441.590 Local 0.00 0.00 0.00 960,192.43
Base 0.00 0.00 0.00 960,192.43

54323MAK4 LONGVIEW PWR LLC 0.1%   31 Oct 2017 18 Jul 2012 CITIBANK ADR USD/OTH30 Jul 2012

110,000.000 1.000000 NHHL Local 78.250000 0.00 0.00 0.00 86,075.00
Base 78.250000 0.00 0.00 0.00 86,075.00

27 Jul 2012 12 CITIBANK ADR USD/OTH15 Aug 2012

90,000.000 1.000000 NHHL Local 79.000000 0.00 0.00 0.00 71,100.00
Base 79.000000 0.00 0.00 0.00 71,100.00

31 Jul 2012 8 CITIBANK ADR USD/OTH15 Aug 2012

115,584.000 1.000000 NHHL Local 79.500000 0.00 0.00 0.00 91,889.28
Base 79.500000 0.00 0.00 0.00 91,889.28

14 Aug 2012 18 CITIBANK ADR USD/OTH10 Sep 2012

115,582.660 1.000000 NHHL Local 81.000004 0.00 0.00 0.00 93,621.96
Base 81.000004 0.00 0.00 0.00 93,621.96

31 Aug 2012 SHARE ADJUSTMENT USD/BOS31 Aug 2012

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

54323MAK4 Total

431,166.670 Local 0.00 0.00 0.00 342,686.24
Base 0.00 0.00 0.00 342,686.24

54323MAN8 LONGVIEW PWR LLC 1%   28 Feb 2014 18 Jul 2012 1 CITIBANK ADR USD/OTH26 Jul 2012

66,666.660 1.000000 NHHL Local 79.499992 0.00 0.00 0.00 52,999.99
Base 79.499992 0.00 0.00 0.00 52,999.99

54323MAN8 LONGVIEW PWR LLC 1%   28 Feb 2014 30 Aug 2012 CITIBANK ADR USD/OTH07 Sep 2012
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137,006.350 1.000000 NHHM Local 88.000001 0.00 0.00 0.00 120,565.59
Base 88.000001 0.00 0.00 0.00 120,565.59

19 Sep 2012 12 CITIBANK ADR USD/OTHOPEN

8,266.600 1.000000 NHHM Local 86.999975 0.00 0.00 0.00 7,191.94
Base 86.999975 0.00 0.00 0.00 7,191.94

54323MAN8 Total

211,939.610 Local 0.00 0.00 0.00 180,757.52
Base 0.00 0.00 0.00 180,757.52

54400DAB0 LORD + TAYLOR HLDGS LLC 3.25%   11 Jan 2019 31 Jul 2012 PAYDOWN USD/OTH31 Jul 2012

2,800.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,800.00
Base 100.000000 0.00 0.00 0.00 2,800.00

07 Sep 2012 4 PAYDOWN USD/OTH11 Sep 2012

601,614.220 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 601,614.22
Base 100.000000 0.00 0.00 0.00 601,614.22

10 Sep 2012 4 PAYDOWN USD/OTH14 Sep 2012

142,492.700 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 142,492.70
Base 100.000000 0.00 0.00 0.00 142,492.70

54400DAB0 Total

746,906.920 Local 0.00 0.00 0.00 746,906.92
Base 0.00 0.00 0.00 746,906.92

546347AG0 LOUISIANA PACIFIC CORP 7.5%   01 Jun 2020 07 Aug 2012 1 EXCHANGE OFFER (NON CASH) USD/DTC08 Aug 2012

500,000.000 1.000000 NHFS Local 100.000000 7,916.67 0.00 0.00 500,000.00
Base 100.000000 7,916.67 0.00 0.00 500,000.00

552662AM0 MCC IOWA LLC 1%   23 Oct 2017 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,551.020 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,551.02
Base 100.000000 0.00 0.00 0.00 2,551.02

28 Sep 2012 PAYDOWN USD/OTH

2,551.020 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,551.02
Base 100.000000 0.00 0.00 0.00 2,551.02
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28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,551.020 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,551.02
Base 100.000000 0.00 0.00 0.00 -2,551.02

28 Sep 2012 PAYDOWN USD/OTH

2,551.020 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,551.02
Base 100.000000 0.00 0.00 0.00 2,551.02

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,551.020 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,551.02
Base 100.000000 0.00 0.00 0.00 -2,551.02

552662AM0 MCC IOWA LLC 1%   23 Oct 2017 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

5,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,000.00
Base 100.000000 0.00 0.00 0.00 5,000.00

552662AM0 Total

7,551.020 Local 0.00 0.00 0.00 7,551.02
Base 0.00 0.00 0.00 7,551.02

55312DAF5 MMM HLDGS INC 1%   09 Apr 2015 28 Sep 2012 PAYDOWN USD/OTH

12,431.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 12,431.25
Base 100.000000 0.00 0.00 0.00 12,431.25

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-12,431.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -12,431.25
Base 100.000000 0.00 0.00 0.00 -12,431.25

28 Sep 2012 PAYDOWN USD/OTH

12,431.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 12,431.25
Base 100.000000 0.00 0.00 0.00 12,431.25

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-12,431.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -12,431.25
Base 100.000000 0.00 0.00 0.00 -12,431.25

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

12,431.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 12,431.25
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Base 100.000000 0.00 0.00 0.00 12,431.25

55312DAF5 Total

12,431.250 Local 0.00 0.00 0.00 12,431.25
Base 0.00 0.00 0.00 12,431.25

55312DAG3 MMM HLDGS INC 1%   09 Apr 2015 28 Sep 2012 PAYDOWN USD/OTH

12,431.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 12,431.25
Base 100.000000 0.00 0.00 0.00 12,431.25

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-12,431.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -12,431.25
Base 100.000000 0.00 0.00 0.00 -12,431.25

28 Sep 2012 PAYDOWN USD/OTH

12,431.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 12,431.25
Base 100.000000 0.00 0.00 0.00 12,431.25

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-12,431.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -12,431.25
Base 100.000000 0.00 0.00 0.00 -12,431.25

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

12,431.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 12,431.25
Base 100.000000 0.00 0.00 0.00 12,431.25

55312DAG3 Total

12,431.250 Local 0.00 0.00 0.00 12,431.25
Base 0.00 0.00 0.00 12,431.25

55377GAB9 MTL PUBLISHING LLC 1%   29 Jun 2018 28 Sep 2012 PAYDOWN USD/OTH

2,773.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,773.75
Base 100.000000 0.00 0.00 0.00 2,773.75

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,773.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,773.75
Base 100.000000 0.00 0.00 0.00 -2,773.75
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28 Sep 2012 PAYDOWN USD/OTH

2,773.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,773.75
Base 100.000000 0.00 0.00 0.00 2,773.75

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,773.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,773.75
Base 100.000000 0.00 0.00 0.00 -2,773.75

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,773.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,773.75
Base 100.000000 0.00 0.00 0.00 2,773.75

55377GAB9 Total

2,773.750 Local 0.00 0.00 0.00 2,773.75
Base 0.00 0.00 0.00 2,773.75

55915EAF4 MAGIC NEWCO LLC 1%   12 Dec 2018 25 May 2012 64 CREDIT SUISSE FIRST BOSTON USD/OTH09 Aug 2012

332,000.000 1.000000 NHHL Local 97.500000 0.00 0.00 0.00 323,700.00
Base 97.500000 0.00 0.00 0.00 323,700.00

563553AS5 MANITOWOC CO INC 1%   13 Nov 2017 07 Aug 2012 JP MORGANCHASE BANK USD/OTH

581,830.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 581,830.00
Base 100.000000 0.00 0.00 0.00 581,830.00

07 Aug 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-581,830.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -581,830.00
Base 100.000000 0.00 0.00 0.00 -581,830.00

07 Aug 2012 4 JP MORGANCHASE BANK USD/OTH20 Aug 2012

581,830.000 1.000000 NHHL Local 100.499974 0.00 0.00 0.00 584,739.00
Base 100.499974 0.00 0.00 0.00 584,739.00

563553AS5 Total

581,830.000 Local 0.00 0.00 0.00 584,739.00
Base 0.00 0.00 0.00 584,739.00

58013MEC4 MCDONALD S CORP 6.3%   15 Oct 2037 21 Sep 2012 BNP PARIBAS SECURITIES BOND USD/DTC26 Sep 2012
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105,000.000 1.000000 NHHW Local 140.922000 2,958.38 0.00 0.00 147,968.10
Base 140.922000 2,958.38 0.00 0.00 147,968.10

59116LAD2 METALDYNE LLC 1%   18 May 2017 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,525.250 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,525.25
Base 100.000000 0.00 0.00 0.00 2,525.25

59156RAT5 METLIFE INC 7.717%   15 Feb 2019 06 Aug 2012 MERRILL LYNCH PROFESSIONAL CLEARING USD/DTC09 Aug 2012

205,000.000 1.000000 NHID Local 129.518000 7,646.26 0.00 0.00 265,511.90
Base 129.518000 7,646.26 0.00 0.00 265,511.90

27 Aug 2012 LOOP CAPITAL MARKETS LLC USD/DTC30 Aug 2012

210,000.000 1.000000 NHID Local 129.021000 675.24 0.00 0.00 270,944.10
Base 129.021000 675.24 0.00 0.00 270,944.10

59156RAT5 Total

415,000.000 Local 8,321.50 0.00 0.00 536,456.00
Base 8,321.50 0.00 0.00 536,456.00

59407HAC1 MICHAEL FOODS GROUP INC 1%   29 Jun 2016 26 Sep 2012 11 BANK OF AMERICA USD/OTHOPEN

436,254.290 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 437,912.06
Base 100.380000 0.00 0.00 0.00 437,912.06

59514UAD0 MICROSEMI CORP 1%   03 Feb 2018 09 Jul 2012 1 PAYDOWN USD/OTH10 Jul 2012

36,944.440 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 36,944.44
Base 100.000000 0.00 0.00 0.00 36,944.44

60688VAC8 MMODAL INC 1%   17 Aug 2019 11 Sep 2012 5 BANK OF AMERICA USD/OTH25 Sep 2012

750,000.000 1.000000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.00
Base 98.500000 0.00 0.00 0.00 738,750.00

62889HAB4 NDS TREAS ( AMERICAS ) LLC 1%   12 Mar 2018 30 Jul 2012 PAYDOWN USD/OTH30 Jul 2012

1,989,924.440 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,989,924.44
Base 100.000000 0.00 0.00 0.00 1,989,924.44

62936DAF7 NPC INTL INC 1%   28 Dec 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

3,850.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,850.00
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Base 100.000000 0.00 0.00 0.00 3,850.00

28 Sep 2012 PAYDOWN USD/OTH

3,850.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,850.00
Base 100.000000 0.00 0.00 0.00 3,850.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,850.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,850.00
Base 100.000000 0.00 0.00 0.00 -3,850.00

28 Sep 2012 PAYDOWN USD/OTH

3,850.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,850.00
Base 100.000000 0.00 0.00 0.00 3,850.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,850.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,850.00
Base 100.000000 0.00 0.00 0.00 -3,850.00

62936DAF7 Total

3,850.000 Local 0.00 0.00 0.00 3,850.00
Base 0.00 0.00 0.00 3,850.00

62937NAN7 NRG ENERGY INC 1%   01 Jul 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

62938XAB0 NSH MERGER SUB INC 1%   03 Feb 2017 03 Aug 2012 PAYDOWN USD/OTH

144,104.770 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

03 Aug 2012 PAYDOWN USD/OTHCANCEL

-144,104.770 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

31 Aug 2012 SHARE ADJUSTMENT USD/BOS

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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31 Aug 2012 SHARE ADJUSTMENT USD/BOSCANCEL

-0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

03 Aug 2012 SHARE ADJUSTMENT USD/OTH03 Aug 2012

144,104.780 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

62938XAB0 Total

144,104.780 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

62938XAC8 NSH MERGER SUB INC 1%   03 Feb 2017 08 Aug 2012 1 PAYDOWN USD/OTH09 Aug 2012

29,043.060 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 29,043.06
Base 100.000000 0.00 0.00 0.00 29,043.06

639365AF2 NAVIOS MARITIME HLDS/FIN 8.125%   15 Feb 2019 19 Sep 2012 WELLS FARGO SECURITIES, LLC USD/DTC24 Sep 2012

125,000.000 1.000000 NHFS Local 92.500000 1,100.26 0.00 0.00 115,625.00
Base 92.500000 1,100.26 0.00 0.00 115,625.00

19 Sep 2012 LAZARD CAPITAL MARKETS LLC USD/DTC24 Sep 2012

63,000.000 1.000000 NHFS Local 92.500000 554.53 0.00 0.00 58,275.00
Base 92.500000 554.53 0.00 0.00 58,275.00

19 Sep 2012 WELLS FARGO SECURITIES, LLC USD/DTC24 Sep 2012

125,000.000 1.000000 NHFS Local 92.500000 1,100.26 0.00 0.00 115,625.00
Base 92.500000 1,100.26 0.00 0.00 115,625.00

21 Sep 2012 WELLS FARGO SECURITIES, LLC USD/DTC26 Sep 2012

251,000.000 1.000000 NHFS Local 92.500000 2,322.62 0.00 0.00 232,175.00
Base 92.500000 2,322.62 0.00 0.00 232,175.00

21 Sep 2012 LAZARD CAPITAL MARKETS LLC USD/DTC26 Sep 2012

188,000.000 1.000000 NHFS Local 92.500000 1,739.65 0.00 0.00 173,900.00
Base 92.500000 1,739.65 0.00 0.00 173,900.00
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639365AF2 Total

752,000.000 Local 6,817.32 0.00 0.00 695,600.00
Base 6,817.32 0.00 0.00 695,600.00

640217AF2 NEIMAN MARCUS GROUP INC 1.225%   16 May 2018 29 Jun 2012 1 CREDIT SUISSE FIRST BOSTON USD/OTH25 Jul 2012

122,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 120,780.00
Base 99.000000 0.00 0.00 0.00 120,780.00

64127UAD9 NEUSTAR INC 1%   08 Nov 2018 28 Sep 2012 4 PAYDOWN USD/OTHOPEN

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

65340EAG6 NEXTMEDIA OPERATING INC 1%   27 May 2016 23 Aug 2012 PAYDOWN USD/OTH23 Aug 2012

18,658.460 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 18,658.46
Base 100.000000 0.00 0.00 0.00 18,658.46

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

21,474.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 21,474.37
Base 100.000000 0.00 0.00 0.00 21,474.37

65340EAG6 Total

40,132.830 Local 0.00 0.00 0.00 40,132.83
Base 0.00 0.00 0.00 40,132.83

65684RAB2 NORTH AMERICAN ENERGY AL 10.875%   01 Jun 201 01 Aug 2012 7 TENDER OFFER USD/DTC08 Aug 2012

678,000.000 1.000000 NHFS Local 107.625000 13,722.43 0.00 0.00 729,697.50
Base 107.625000 13,722.43 0.00 0.00 729,697.50

667278BA2 NORTHWEST AIRLS INC 1%   22 Dec 2013 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

393.860 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 393.86
Base 100.000000 0.00 0.00 0.00 393.86

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

868.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 868.27
Base 100.000000 0.00 0.00 0.00 868.27

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

Prepared by State StreetPage 1150



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

869.360 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 869.36
Base 100.000000 0.00 0.00 0.00 869.36

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

868.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 868.27
Base 100.000000 0.00 0.00 0.00 868.27

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,038.750 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,038.75
Base 100.000000 0.00 0.00 0.00 1,038.75

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

896.660 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 896.66
Base 100.000000 0.00 0.00 0.00 896.66

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,003.460 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,003.46
Base 100.000000 0.00 0.00 0.00 1,003.46

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

868.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 868.27
Base 100.000000 0.00 0.00 0.00 868.27

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,003.460 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,003.46
Base 100.000000 0.00 0.00 0.00 1,003.46

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,037.480 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,037.48
Base 100.000000 0.00 0.00 0.00 1,037.48

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

896.720 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 896.72
Base 100.000000 0.00 0.00 0.00 896.72

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

356.380 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 356.38
Base 100.000000 0.00 0.00 0.00 356.38
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667278BA2 Total

10,100.940 Local 0.00 0.00 0.00 10,100.94
Base 0.00 0.00 0.00 10,100.94

67020VAF3 NTELOS INC 1%   07 Aug 2015 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,560.860 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,560.86
Base 100.000000 0.00 0.00 0.00 2,560.86

67021BAE9 NII CAPITAL CORP 7.625%   01 Apr 2021 16 Aug 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC21 Aug 2012

1,258,000.000 1.000000 NHFS Local 75.250000 37,303.19 0.00 0.00 946,645.00
Base 75.250000 37,303.19 0.00 0.00 946,645.00

17 Aug 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC22 Aug 2012

2,750,000.000 1.000000 NHFS Local 76.750000 82,127.60 0.00 0.00 2,110,625.00
Base 76.750000 82,127.60 0.00 0.00 2,110,625.00

07 Sep 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC12 Sep 2012

307,000.000 1.000000 NHFS Local 81.500000 10,468.91 0.00 0.00 250,205.00
Base 81.500000 10,468.91 0.00 0.00 250,205.00

13 Sep 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC18 Sep 2012

614,000.000 1.000000 NHFS Local 83.000000 21,718.12 0.00 0.00 509,620.00
Base 83.000000 21,718.12 0.00 0.00 509,620.00

21 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/DTC26 Sep 2012

307,000.000 1.000000 NHFS Local 84.250000 11,379.25 0.00 0.00 258,647.50
Base 84.250000 11,379.25 0.00 0.00 258,647.50

67021BAE9 Total

5,236,000.000 Local 162,997.07 0.00 0.00 4,075,742.50
Base 162,997.07 0.00 0.00 4,075,742.50

67087NAE4 OM GROUP INC 1%   02 Aug 2017 28 Sep 2012 4 PAYDOWN USD/OTHOPEN

3,868.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,868.60
Base 100.000000 0.00 0.00 0.00 3,868.60

28 Sep 2012 PAYDOWN USD/OTH
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3,868.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,868.60
Base 100.000000 0.00 0.00 0.00 3,868.60

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,868.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,868.60
Base 100.000000 0.00 0.00 0.00 -3,868.60

28 Sep 2012 PAYDOWN USD/OTH

3,868.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,868.60
Base 100.000000 0.00 0.00 0.00 3,868.60

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,868.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,868.60
Base 100.000000 0.00 0.00 0.00 -3,868.60

67087NAE4 Total

3,868.600 Local 0.00 0.00 0.00 3,868.60
Base 0.00 0.00 0.00 3,868.60

68373DAB3 OPENLINK INTL INC 1%   28 Oct 2017 28 Sep 2012 PAYDOWN USD/OTH

4,251.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,251.13
Base 100.000000 0.00 0.00 0.00 4,251.13

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,251.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,251.13
Base 100.000000 0.00 0.00 0.00 -4,251.13

28 Sep 2012 PAYDOWN USD/OTH

4,251.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,251.13
Base 100.000000 0.00 0.00 0.00 4,251.13

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,251.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,251.13
Base 100.000000 0.00 0.00 0.00 -4,251.13

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

4,251.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,251.13
Base 100.000000 0.00 0.00 0.00 4,251.13
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28 Sep 2012 PAYDOWN USD/OTH

4,251.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,251.13
Base 100.000000 0.00 0.00 0.00 4,251.13

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,251.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,251.13
Base 100.000000 0.00 0.00 0.00 -4,251.13

28 Sep 2012 PAYDOWN USD/OTH

4,251.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,251.13
Base 100.000000 0.00 0.00 0.00 4,251.13

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,251.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,251.13
Base 100.000000 0.00 0.00 0.00 -4,251.13

68373DAB3 Total

4,251.130 Local 0.00 0.00 0.00 4,251.13
Base 0.00 0.00 0.00 4,251.13

68835EAC1 OSMOSE HLDGS INC 1%   04 May 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

693320AL7 PHH CORP 9.25%   01 Mar 2016 18 Sep 2012 LAZARD CAPITAL MARKETS LLC USD/DTC21 Sep 2012

129,000.000 1.000000 NHFS Local 115.125000 662.92 0.00 0.00 148,511.25
Base 115.125000 662.92 0.00 0.00 148,511.25

18 Sep 2012 LAZARD CAPITAL MARKETS LLC USD/DTC21 Sep 2012

964,000.000 1.000000 NHFS Local 115.125000 4,953.89 0.00 0.00 1,109,805.00
Base 115.125000 4,953.89 0.00 0.00 1,109,805.00

20 Sep 2012 LAZARD CAPITAL MARKETS LLC USD/DTC25 Sep 2012

473,000.000 1.000000 NHFS Local 115.312501 2,916.83 0.00 0.00 545,428.13
Base 115.312501 2,916.83 0.00 0.00 545,428.13
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693320AL7 Total

1,566,000.000 Local 8,533.64 0.00 0.00 1,803,744.38
Base 8,533.64 0.00 0.00 1,803,744.38

69340HAH9 PGA HLDGS INC 1%   20 Apr 2018 28 Sep 2012 PAYDOWN USD/OTH

3,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,875.00
Base 100.000000 0.00 0.00 0.00 3,875.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,875.00
Base 100.000000 0.00 0.00 0.00 -3,875.00

28 Sep 2012 PAYDOWN USD/OTH

3,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,875.00
Base 100.000000 0.00 0.00 0.00 3,875.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,875.00
Base 100.000000 0.00 0.00 0.00 -3,875.00

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

3,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,875.00
Base 100.000000 0.00 0.00 0.00 3,875.00

28 Sep 2012 PAYDOWN USD/OTH

3,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,875.00
Base 100.000000 0.00 0.00 0.00 3,875.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,875.00
Base 100.000000 0.00 0.00 0.00 -3,875.00

28 Sep 2012 PAYDOWN USD/OTH

3,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,875.00
Base 100.000000 0.00 0.00 0.00 3,875.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,875.00
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Base 100.000000 0.00 0.00 0.00 -3,875.00

69340HAH9 Total

3,875.000 Local 0.00 0.00 0.00 3,875.00
Base 0.00 0.00 0.00 3,875.00

69353FAB0 PQ CORP 1%   30 Jul 2014 18 Sep 2012 18 UBS AG USD/OTHOPEN

858,989.120 1.000000 NHHM Local 100.249999 0.00 0.00 0.00 861,136.59
Base 100.249999 0.00 0.00 0.00 861,136.59

70336YAE3 PATRIOT COAL CORP DIP 1%   11 Oct 2013 08 Aug 2012 BARCLAYS BANK USD/OTH

150,000.000 1.000000 NHHL Local 101.630000 0.00 0.00 0.00 152,445.00
Base 101.630000 0.00 0.00 0.00 152,445.00

08 Aug 2012 BARCLAYS BANK USD/OTHCANCEL

-150,000.000 1.000000 NHHL Local 101.630000 0.00 0.00 0.00 -152,445.00
Base 101.630000 0.00 0.00 0.00 -152,445.00

16 Aug 2012 BARCLAYS BANK USD/OTH

150,000.000 1.000000 NHHL Local 101.750000 0.00 0.00 0.00 152,625.00
Base 101.750000 0.00 0.00 0.00 152,625.00

16 Aug 2012 BARCLAYS BANK USD/OTHCANCEL

-150,000.000 1.000000 NHHL Local 101.750000 0.00 0.00 0.00 -152,625.00
Base 101.750000 0.00 0.00 0.00 -152,625.00

22 Aug 2012 29 BARCLAYS BANK USD/OTHOPEN

225,000.000 1.000000 NHHL Local 101.500000 0.00 0.00 0.00 228,375.00
Base 101.500000 0.00 0.00 0.00 228,375.00

05 Sep 2012 21 CITIBANK ADR USD/OTHOPEN

225,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 226,687.50
Base 100.750000 0.00 0.00 0.00 226,687.50

16 Aug 2012 17 BARCLAYS BANK USD/OTHOPEN

150,000.000 1.000000 NHHL Local 101.750000 0.00 0.00 0.00 152,625.00
Base 101.750000 0.00 0.00 0.00 152,625.00
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08 Aug 2012 7 BARCLAYS BANK USD/OTHOPEN

150,000.000 1.000000 NHHL Local 101.625000 0.00 0.00 0.00 152,437.50
Base 101.625000 0.00 0.00 0.00 152,437.50

70336YAE3 Total

750,000.000 Local 0.00 0.00 0.00 760,125.00
Base 0.00 0.00 0.00 760,125.00

70583GAL6 PELICAN PRODS INC 1%   11 Jul 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.00
Base 100.000000 0.00 0.00 0.00 1,250.00

70757DAJ8 PENN NATL GAMING INC 0% 28 Sep 2012 4 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

70788AAA6 PENN VIRGINIA RESOURCE 8.25%   15 Apr 2018 03 Aug 2012 RBC CAPITAL MARKETS USD/DTC08 Aug 2012

227,000.000 1.000000 NHFS Local 101.250000 5,878.35 0.00 0.00 229,837.50
Base 101.250000 5,878.35 0.00 0.00 229,837.50

06 Aug 2012 RBC CAPITAL MARKETS USD/DTC09 Aug 2012

1,427,000.000 1.000000 NHFS Local 101.250000 37,280.38 0.00 0.00 1,444,837.50
Base 101.250000 37,280.38 0.00 0.00 1,444,837.50

07 Aug 2012 RBC CAPITAL MARKETS USD/DTC10 Aug 2012

119,000.000 1.000000 NHFS Local 101.250000 3,136.15 0.00 0.00 120,487.50
Base 101.250000 3,136.15 0.00 0.00 120,487.50

23 Aug 2012 RBC CAPITAL MARKETS USD/DTC28 Aug 2012

595,000.000 1.000000 NHFS Local 101.250000 18,135.10 0.00 0.00 602,437.50
Base 101.250000 18,135.10 0.00 0.00 602,437.50

05 Sep 2012 RBC CAPITAL MARKETS USD/DTC10 Sep 2012

424,000.000 1.000000 NHFS Local 101.500000 14,089.17 0.00 0.00 430,360.00
Base 101.500000 14,089.17 0.00 0.00 430,360.00
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70788AAA6 Total

2,792,000.000 Local 78,519.15 0.00 0.00 2,827,960.00
Base 78,519.15 0.00 0.00 2,827,960.00

713448BT4 PEPSICO INC 2.5%   10 May 2016 21 Sep 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC26 Sep 2012

210,000.000 1.000000 NHHW Local 105.685000 1,983.33 0.00 0.00 221,938.50
Base 105.685000 1,983.33 0.00 0.00 221,938.50

717081DB6 PFIZER INC 6.2%   15 Mar 2019 21 Sep 2012 RBC CAPITAL MARKETS USD/DTC26 Sep 2012

135,000.000 1.000000 NHHW Local 126.568000 255.75 0.00 0.00 170,866.80
Base 126.568000 255.75 0.00 0.00 170,866.80

72346DAN3 PINNACLE ENTMT INC 1%   19 Mar 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

72347NAF7 PINNACLE FOODS FIN LLC 1%   02 Oct 2016 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,870.090 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,870.09
Base 100.000000 0.00 0.00 0.00 1,870.09

27 Sep 2012 DATEK PLANNING CO USD/OTHOPEN

744,296.470 1.000000 NHHM Local 100.499999 0.00 0.00 0.00 748,017.95
Base 100.499999 0.00 0.00 0.00 748,017.95

72347NAF7 Total

746,166.560 Local 0.00 0.00 0.00 749,888.04
Base 0.00 0.00 0.00 749,888.04

72347NAH3 PINNACLE FOODS FIN LLC 1%   17 Oct 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.00
Base 100.000000 0.00 0.00 0.00 1,250.00

72347NAK6 PINNACLE FOODS FIN LLC 1%   17 Oct 2018 20 Aug 2012 46 BARCLAYS BANK USD/OTHOPEN

280,000.000 1.000000 NHHL Local 99.630000 0.00 0.00 0.00 278,964.00
Base 99.630000 0.00 0.00 0.00 278,964.00
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28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,625.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,625.00
Base 100.000000 0.00 0.00 0.00 2,625.00

28 Sep 2012 PAYDOWN USD/OTH

2,625.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,625.00
Base 100.000000 0.00 0.00 0.00 2,625.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,625.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,625.00
Base 100.000000 0.00 0.00 0.00 -2,625.00

28 Sep 2012 PAYDOWN USD/OTH

2,625.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,625.00
Base 100.000000 0.00 0.00 0.00 2,625.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,625.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,625.00
Base 100.000000 0.00 0.00 0.00 -2,625.00

72347NAK6 Total

282,625.000 Local 0.00 0.00 0.00 281,589.00
Base 0.00 0.00 0.00 281,589.00

723655AC0 PIONEER DRILLING COMPANY 9.875%   15 Mar 2018 12 Jul 2012 1 EXCHANGE OFFER (NON CASH) USD/DTC13 Jul 2012

1,090,000.000 1.000000 NHFS Local 101.000000 34,982.19 0.00 0.00 1,100,900.00
Base 101.000000 34,982.19 0.00 0.00 1,100,900.00

73179YAB3 POLYONE CORP 1%   30 Nov 2017 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

74112CAM5 PRESTIGE BRANDS INC DEL 1%   31 Jan 2019 31 Jul 2012 1 PAYDOWN USD/OTH01 Aug 2012

4,545.450 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,545.45
Base 100.000000 0.00 0.00 0.00 4,545.45

31 Jul 2012 PAYDOWN USD/OTH31 Jul 2012
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

6,818.180 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,818.18
Base 100.000000 0.00 0.00 0.00 6,818.18

74112CAM5 PRESTIGE BRANDS INC DEL 1%   31 Jan 2019 31 Jul 2012 1 PAYDOWN USD/OTH01 Aug 2012

2,727.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,727.27
Base 100.000000 0.00 0.00 0.00 2,727.27

31 Jul 2012 PAYDOWN USD/OTH31 Jul 2012

4,090.910 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,090.91
Base 100.000000 0.00 0.00 0.00 4,090.91

31 Jul 2012 1 PAYDOWN USD/OTH01 Aug 2012

6,818.180 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,818.18
Base 100.000000 0.00 0.00 0.00 6,818.18

74112CAM5 PRESTIGE BRANDS INC DEL 1%   31 Jan 2019 31 Jul 2012 1 PAYDOWN USD/OTH01 Aug 2012

11,363.640 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 11,363.64
Base 100.000000 0.00 0.00 0.00 11,363.64

09 Aug 2012 1 PAYDOWN USD/OTH10 Aug 2012

11,363.640 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 11,363.64
Base 100.000000 0.00 0.00 0.00 11,363.64

74112CAM5 PRESTIGE BRANDS INC DEL 1%   31 Jan 2019 09 Aug 2012 1 PAYDOWN USD/OTH10 Aug 2012

6,818.180 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,818.18
Base 100.000000 0.00 0.00 0.00 6,818.18

16 Aug 2012 1 PAYDOWN USD/OTH17 Aug 2012

6,818.180 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,818.18
Base 100.000000 0.00 0.00 0.00 6,818.18

74112CAM5 PRESTIGE BRANDS INC DEL 1%   31 Jan 2019 16 Aug 2012 1 PAYDOWN USD/OTH17 Aug 2012

11,363.640 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 11,363.64
Base 100.000000 0.00 0.00 0.00 11,363.64

31 Aug 2012 PAYDOWN USD/OTH31 Aug 2012

11,363.640 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 11,363.64
Base 100.000000 0.00 0.00 0.00 11,363.64
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74112CAM5 PRESTIGE BRANDS INC DEL 1%   31 Jan 2019 31 Aug 2012 PAYDOWN USD/OTH31 Aug 2012

6,818.180 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,818.18
Base 100.000000 0.00 0.00 0.00 6,818.18

74112CAM5 Total

90,909.090 Local 0.00 0.00 0.00 90,909.09
Base 0.00 0.00 0.00 90,909.09

743665AH4 PROTECTION ONE INC 1%   21 Mar 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

3,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

743665AH4 PROTECTION ONE INC 1%   21 Mar 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

743665AH4 Total

5,625.000 Local 0.00 0.00 0.00 5,625.00
Base 0.00 0.00 0.00 5,625.00

74963RAC4 RMAC PLC 1%   12 Jun 2036 14 Sep 2012 CALLED BONDS USD/DTC14 Sep 2012

0.050 1.000000 NHIE Local 0.000000 0.00 0.00 0.00 0.00
2,752,000.000 Base 0.000000 0.00 0.00 0.00 0.00

74966UAC4 RPI FIN TR 1%   09 May 2018 07 Aug 2012 MORGAN STANLEY USD/OTH

585,990.000 1.000000 NHHL Local 99.879999 0.00 0.00 0.00 585,286.81
Base 99.879999 0.00 0.00 0.00 585,286.81

07 Aug 2012 MORGAN STANLEY USD/OTHCANCEL

-585,990.000 1.000000 NHHL Local 99.879999 0.00 0.00 0.00 -585,286.81
Base 99.879999 0.00 0.00 0.00 -585,286.81

07 Aug 2012 15 MORGAN STANLEY USD/OTH29 Aug 2012

585,990.000 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 585,257.51
Base 99.875000 0.00 0.00 0.00 585,257.51

20 Aug 2012 25 MORGAN STANLEY USD/OTH17 Sep 2012
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Units/Original Face

1,000,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

31 Aug 2012 SHARE ADJUSTMENT USD/BOS31 Aug 2012

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

74966UAC4 RPI FIN TR 1%   09 May 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

4,222.500 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,222.50
Base 100.000000 0.00 0.00 0.00 4,222.50

74966UAC4 Total

1,590,212.510 Local 0.00 0.00 0.00 1,589,480.01
Base 0.00 0.00 0.00 1,589,480.01

74981UAB7 RACE POINT PWR II LLC 1%   11 Jan 2018 06 Jul 2012 3 PAYDOWN USD/OTH09 Jul 2012

23,719.300 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 23,719.30
Base 100.000000 0.00 0.00 0.00 23,719.30

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

96.540 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 96.54
Base 100.000000 0.00 0.00 0.00 96.54

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

1,019.400 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,019.40
Base 100.000000 0.00 0.00 0.00 1,019.40

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

124.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 124.86
Base 100.000000 0.00 0.00 0.00 124.86

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

45.790 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 45.79
Base 100.000000 0.00 0.00 0.00 45.79

74981UAB7 Total

25,005.890 Local 0.00 0.00 0.00 25,005.89
Base 0.00 0.00 0.00 25,005.89
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75040LAJ6 RADIO ONE INC 1%   31 Mar 2016 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,243.460 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,243.46
Base 100.000000 0.00 0.00 0.00 1,243.46

75524EAK4 REABLE THERAPEUTICS FIN LLC 1%   15 Sep 2017 28 Sep 2012 PAYDOWN USD/OTH

2,025.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,025.00
Base 100.000000 0.00 0.00 0.00 2,025.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,025.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,025.00
Base 100.000000 0.00 0.00 0.00 -2,025.00

28 Sep 2012 PAYDOWN USD/OTH

2,025.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,025.00
Base 100.000000 0.00 0.00 0.00 2,025.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,025.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,025.00
Base 100.000000 0.00 0.00 0.00 -2,025.00

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,025.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,025.00
Base 100.000000 0.00 0.00 0.00 2,025.00

75524EAK4 Total

2,025.000 Local 0.00 0.00 0.00 2,025.00
Base 0.00 0.00 0.00 2,025.00

75773HAG4 REDPRAIRIE CORP  SYNDICATED  L 1%   31 Jul 2018 11 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTH19 Sep 2012

750,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 753,750.00
Base 100.500000 0.00 0.00 0.00 753,750.00

76154YAF6 REVOLUTION STUDIOS DIST 1%   21 Dec 2014 31 Jul 2012 PAYDOWN USD/OTH31 Jul 2012

67,001.940 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 67,001.94
Base 100.000000 0.00 0.00 0.00 67,001.94

31 Aug 2012 PAYDOWN USD/OTH31 Aug 2012
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17,293.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,293.34
Base 100.000000 0.00 0.00 0.00 17,293.34

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

97.720 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 97.72
Base 100.000000 0.00 0.00 0.00 97.72

76154YAF6 Total

84,393.000 Local 0.00 0.00 0.00 84,393.00
Base 0.00 0.00 0.00 84,393.00

76168JAG1 REXNORD LLC 1%   01 Apr 2018 02 Jul 2012 PAYDOWN USD/OTH02 Jul 2012

4,375.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,375.00
Base 100.000000 0.00 0.00 0.00 4,375.00

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

4,103.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,103.95
Base 100.000000 0.00 0.00 0.00 4,103.95

28 Sep 2012 PAYDOWN USD/OTH

4,103.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,103.95
Base 100.000000 0.00 0.00 0.00 4,103.95

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,103.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,103.95
Base 100.000000 0.00 0.00 0.00 -4,103.95

28 Sep 2012 PAYDOWN USD/OTH

4,103.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,103.95
Base 100.000000 0.00 0.00 0.00 4,103.95

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,103.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,103.95
Base 100.000000 0.00 0.00 0.00 -4,103.95

76168JAG1 Total

8,478.950 Local 0.00 0.00 0.00 8,478.95
Base 0.00 0.00 0.00 8,478.95
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Units/Original Face

761733AA2 REYNOLDS GRP ISS/REYNOLD 7.75%   15 Oct 2016 24 Jul 2012 1 EXCHANGE OFFER (NON CASH) USD/DTC25 Jul 2012

1,010,000.000 1.000000 NHFS Local 100.777920 21,525.63 0.00 0.00 1,017,857.00
Base 100.777920 21,525.63 0.00 0.00 1,017,857.00

761735AJ8 REYNOLDS GRP ISS/REYNOLD 7.75%   15 Oct 2016 27 Sep 2012 1 TENDER OFFER USD/DTC28 Sep 2012

1,010,000.000 1.000000 NHFS Local 101.375000 35,441.18 0.00 0.00 1,023,887.50
Base 101.375000 35,441.18 0.00 0.00 1,023,887.50

76173FAJ6 REYNOLDS GROUP HLDGS INC 1%   09 Feb 2018 12 Jul 2012 1 CREDIT SUISSE FIRST BOSTON USD/OTH24 Jul 2012

787,052.030 1.000000 NHHM Local 100.749999 0.00 0.00 0.00 792,954.92
Base 100.749999 0.00 0.00 0.00 792,954.92

19 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH26 Jul 2012

1,000,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 1,005,000.00
Base 100.500000 0.00 0.00 0.00 1,005,000.00

76173FAJ6 REYNOLDS GROUP HLDGS INC 1%   09 Feb 2018 28 Sep 2012 4 PAYDOWN USD/OTHOPEN

636.240 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 636.24
Base 100.000000 0.00 0.00 0.00 636.24

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

1,092.240 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,092.24
Base 100.000000 0.00 0.00 0.00 1,092.24

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

425,675.870 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 425,675.87
Base 100.000000 0.00 0.00 0.00 425,675.87

28 Sep 2012 12 PAYDOWN USD/OTHOPEN

247,960.890 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 247,960.89
Base 100.000000 0.00 0.00 0.00 247,960.89

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

479,381.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 479,381.37
Base 100.000000 0.00 0.00 0.00 479,381.37

28 Sep 2012 4 PAYDOWN USD/OTHOPEN
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636.240 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 636.24
Base 100.000000 0.00 0.00 0.00 636.24

76173FAJ6 REYNOLDS GROUP HLDGS INC 1%   09 Feb 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,315.150 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,315.15
Base 100.000000 0.00 0.00 0.00 1,315.15

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

577,219.490 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 577,219.49
Base 100.000000 0.00 0.00 0.00 577,219.49

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

512,553.110 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 512,553.11
Base 100.000000 0.00 0.00 0.00 512,553.11

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

298,567.830 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 298,567.83
Base 100.000000 0.00 0.00 0.00 298,567.83

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,481.080 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,481.08
Base 100.000000 0.00 0.00 0.00 1,481.08

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

766.080 1.000000 NHHM Local 100.001305 0.00 0.00 0.00 766.09
Base 100.001305 0.00 0.00 0.00 766.09

76173FAJ6 REYNOLDS GROUP HLDGS INC 1%   09 Feb 2018 28 Sep 2012 4 PAYDOWN USD/OTHOPEN

593.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 593.78
Base 100.000000 0.00 0.00 0.00 593.78

76173FAJ6 Total

4,334,931.400 Local 0.00 0.00 0.00 4,345,834.30
Base 0.00 0.00 0.00 4,345,834.30

76173FAL1 REYNOLDS GROUP HLDGS INC 1%   09 Aug 2018 27 Sep 2012 1 PAYDOWN USD/OTH28 Sep 2012

348,781.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 348,781.25
Base 100.000000 0.00 0.00 0.00 348,781.25
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28 Sep 2012 PAYDOWN USD/OTH

364,647.460 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 364,647.46
Base 100.000000 0.00 0.00 0.00 364,647.46

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-364,647.460 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -364,647.46
Base 100.000000 0.00 0.00 0.00 -364,647.46

28 Sep 2012 PAYDOWN USD/OTH

1,250.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,250.00
Base 100.000000 0.00 0.00 0.00 1,250.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,250.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,250.00
Base 100.000000 0.00 0.00 0.00 -1,250.00

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

1,017,457.580 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,017,457.58
Base 100.000000 0.00 0.00 0.00 1,017,457.58

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

3,487.810 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,487.81
Base 100.000000 0.00 0.00 0.00 3,487.81

28 Sep 2012 SHARE ADJUSTMENT USD/BOS28 Sep 2012

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

76173FAL1 Total

1,369,726.650 Local 0.00 0.00 0.00 1,369,726.64
Base 0.00 0.00 0.00 1,369,726.64

78174TAC6 RURAL / METRO CORP 1%   29 Jun 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

4,274.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,274.10
Base 100.000000 0.00 0.00 0.00 4,274.10

28 Sep 2012 PAYDOWN USD/OTH

4,274.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,274.10
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Base 100.000000 0.00 0.00 0.00 4,274.10

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,274.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,274.10
Base 100.000000 0.00 0.00 0.00 -4,274.10

28 Sep 2012 PAYDOWN USD/OTH

4,274.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,274.10
Base 100.000000 0.00 0.00 0.00 4,274.10

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,274.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,274.10
Base 100.000000 0.00 0.00 0.00 -4,274.10

78174TAC6 Total

4,274.100 Local 0.00 0.00 0.00 4,274.10
Base 0.00 0.00 0.00 4,274.10

78466DAK0 SS C TECHNOLOGIES INC 1%   08 Jun 2019 09 Aug 2012 1 PAYDOWN USD/OTH10 Aug 2012

1,562.500 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,562.50
Base 100.000000 0.00 0.00 0.00 1,562.50

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,053.940 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,053.94
Base 100.000000 0.00 0.00 0.00 1,053.94

78466DAK0 Total

2,616.440 Local 0.00 0.00 0.00 2,616.44
Base 0.00 0.00 0.00 2,616.44

78466DAL8 SS C TECHNOLOGIES INC 1%   08 Jun 2019 09 Aug 2012 1 PAYDOWN USD/OTH10 Aug 2012

15,104.170 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 15,104.17
Base 100.000000 0.00 0.00 0.00 15,104.17

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

10,188.120 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 10,188.12
Base 100.000000 0.00 0.00 0.00 10,188.12
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78466DAL8 Total

25,292.290 Local 0.00 0.00 0.00 25,292.29
Base 0.00 0.00 0.00 25,292.29

78488CAC4 SW ACQUISITIONS CO INC 1%   17 Aug 2017 29 Jun 2012 BANK OF AMERICA USD/OTHCANCEL

-857,964.230 1.000000 NHHL Local 99.500001 0.00 0.00 0.00 -853,674.42
Base 99.500001 0.00 0.00 0.00 -853,674.42

29 Jun 2012 14 BANK OF AMERICA USD/OTH23 Jul 2012

751,634.010 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 747,875.84
Base 99.500000 0.00 0.00 0.00 747,875.84

27 Aug 2012 8 BANK OF AMERICA USD/OTH14 Sep 2012

106,330.210 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 106,330.21
Base 100.000000 0.00 0.00 0.00 106,330.21

31 Aug 2012 SHARE ADJUSTMENT USD/BOS31 Aug 2012

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

78488CAC4 SW ACQUISITIONS CO INC 1%   17 Aug 2017 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

24,250.010 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 24,250.01
Base 100.000000 0.00 0.00 0.00 24,250.01

78488CAC4 Total

24,250.010 Local 0.00 0.00 0.00 24,781.64
Base 0.00 0.00 0.00 24,781.64

785583AC9 SABINE PASS LNG LP 7.25%   30 Nov 2013 05 Sep 2012 CRT CAPITAL GROUP LLC USD/DTC10 Sep 2012

95,000.000 1.000000 NHFS Local 105.000000 1,913.19 0.00 0.00 99,750.00
Base 105.000000 1,913.19 0.00 0.00 99,750.00

06 Sep 2012 RBC CAPITAL MARKETS USD/DTC11 Sep 2012

477,000.000 1.000000 NHFS Local 105.000000 9,702.31 0.00 0.00 500,850.00
Base 105.000000 9,702.31 0.00 0.00 500,850.00

07 Sep 2012 CRT CAPITAL GROUP LLC USD/DTC12 Sep 2012
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478,000.000 1.000000 NHFS Local 105.000000 9,818.92 0.00 0.00 501,900.00
Base 105.000000 9,818.92 0.00 0.00 501,900.00

785583AC9 Total

1,050,000.000 Local 21,434.42 0.00 0.00 1,102,500.00
Base 21,434.42 0.00 0.00 1,102,500.00

78571YAL4 SABRE INC 1%   30 Sep 2017 28 Sep 2012 PAYDOWN USD/OTH

1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,542.42
Base 100.000000 0.00 0.00 0.00 1,542.42

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,542.42
Base 100.000000 0.00 0.00 0.00 -1,542.42

28 Sep 2012 PAYDOWN USD/OTH

1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,542.42
Base 100.000000 0.00 0.00 0.00 1,542.42

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,542.42
Base 100.000000 0.00 0.00 0.00 -1,542.42

28 Sep 2012 PAYDOWN USD/OTH

1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,542.42
Base 100.000000 0.00 0.00 0.00 1,542.42

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,542.42
Base 100.000000 0.00 0.00 0.00 -1,542.42

28 Sep 2012 PAYDOWN USD/OTH

1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,542.42
Base 100.000000 0.00 0.00 0.00 1,542.42

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,542.42
Base 100.000000 0.00 0.00 0.00 -1,542.42
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28 Sep 2012 PAYDOWN USD/OTH

1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,542.42
Base 100.000000 0.00 0.00 0.00 1,542.42

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,542.42
Base 100.000000 0.00 0.00 0.00 -1,542.42

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,542.42
Base 100.000000 0.00 0.00 0.00 1,542.42

78571YAL4 Total

1,542.420 Local 0.00 0.00 0.00 1,542.42
Base 0.00 0.00 0.00 1,542.42

78571YAN0 SABRE INC  SYNDICATED LNS 1%   29 Dec 2017 12 Sep 2012 5 DEUTSCHE BANK SECURITIES INC USD/OTH26 Sep 2012

750,000.000 1.000000 NHHM Local 100.875000 0.00 0.00 0.00 756,562.50
Base 100.875000 0.00 0.00 0.00 756,562.50

80909EAC7 SCITOR CORP 1%   15 Feb 2017 04 Sep 2012 1 JPMORGAN CHASE BANK USD/OTH12 Sep 2012

251,070.790 1.000000 NHHL Local 98.750001 0.00 0.00 0.00 247,932.41
Base 98.750001 0.00 0.00 0.00 247,932.41

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

15,200.510 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 15,200.51
Base 100.000000 0.00 0.00 0.00 15,200.51

28 Sep 2012 PAYDOWN USD/OTH

15,200.510 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 15,200.51
Base 100.000000 0.00 0.00 0.00 15,200.51

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-15,200.510 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -15,200.51
Base 100.000000 0.00 0.00 0.00 -15,200.51

28 Sep 2012 PAYDOWN USD/OTH
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15,200.510 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 15,200.51
Base 100.000000 0.00 0.00 0.00 15,200.51

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-15,200.510 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -15,200.51
Base 100.000000 0.00 0.00 0.00 -15,200.51

80909EAC7 Total

266,271.300 Local 0.00 0.00 0.00 263,132.92
Base 0.00 0.00 0.00 263,132.92

81211LAK4 SEALED AIR CORP 1%   03 Oct 2018 13 Jul 2012 PAYDOWN USD/OTH13 Jul 2012

5,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,000.00
Base 100.000000 0.00 0.00 0.00 5,000.00

812141AN9 SEALY MATTRESS CO 8.25%   15 Jun 2014 11 Sep 2012 THE PRINCERIDGE GROUP LLC USD/DTC14 Sep 2012

1,415,000.000 1.000000 NHFS Local 100.000000 28,860.10 0.00 0.00 1,415,000.00
Base 100.000000 28,860.10 0.00 0.00 1,415,000.00

81726HAC9 SENSUS USA INC 1%   09 May 2017 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,019.890 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,019.89
Base 100.000000 0.00 0.00 0.00 2,019.89

81726JAC5 SENSATA TECHNOLOGIES FIN CO LL 1%   12 May 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

81732LAJ7 SEQUA CORP 1%   03 Dec 2014 28 Sep 2012 PAYDOWN USD/OTH

1,599.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,599.41
Base 100.000000 0.00 0.00 0.00 1,599.41

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,599.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,599.41
Base 100.000000 0.00 0.00 0.00 -1,599.41

28 Sep 2012 PAYDOWN USD/OTH

1,599.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,599.41
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Base 100.000000 0.00 0.00 0.00 1,599.41

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,599.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,599.41
Base 100.000000 0.00 0.00 0.00 -1,599.41

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,599.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,599.41
Base 100.000000 0.00 0.00 0.00 1,599.41

81732LAJ7 Total

1,599.410 Local 0.00 0.00 0.00 1,599.41
Base 0.00 0.00 0.00 1,599.41

81760GAH7 SERVICEMASTER CO 0.87%   24 Jul 2014 13 Jul 2012 4 BARCLAYS BANK USD/OTH24 Jul 2012

58,825.660 1.000000 NHHL Local 99.624993 0.00 0.00 0.00 58,605.06
Base 99.624993 0.00 0.00 0.00 58,605.06

24 Jul 2012 BARCLAYS BANK USD/OTH

63,586.460 1.000000 NHHL Local 99.249997 0.00 0.00 0.00 63,109.56
Base 99.249997 0.00 0.00 0.00 63,109.56

24 Jul 2012 BARCLAYS BANK USD/OTHCANCEL

-63,586.460 1.000000 NHHL Local 99.249997 0.00 0.00 0.00 -63,109.56
Base 99.249997 0.00 0.00 0.00 -63,109.56

22 Aug 2012 14 RESTRUCTURE NON CASH USD/OTH05 Sep 2012

63,586.460 1.000000 NHHL Local 93.249997 0.00 0.00 0.00 59,294.37
Base 93.249997 0.00 0.00 0.00 59,294.37

81760GAH7 Total

122,412.120 Local 0.00 0.00 0.00 117,899.43
Base 0.00 0.00 0.00 117,899.43

81760GAJ3 SERVICEMASTER CO 1%   24 Jul 2014 13 Jul 2012 4 DEUTSCHE BANK SECURITIES INC USD/OTH24 Jul 2012

590,711.630 1.000000 NHHL Local 99.624999 0.00 0.00 0.00 588,496.46
Base 99.624999 0.00 0.00 0.00 588,496.46
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24 Jul 2012 BARCLAYS BANK USD/OTH

638,556.770 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 633,767.60
Base 99.250000 0.00 0.00 0.00 633,767.60

24 Jul 2012 BARCLAYS BANK USD/OTHCANCEL

-638,556.770 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 -633,767.60
Base 99.250000 0.00 0.00 0.00 -633,767.60

31 Jul 2012 SHARE ADJUSTMENT USD/BOS31 Jul 2012

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

22 Aug 2012 14 RESTRUCTURE NON CASH USD/OTH05 Sep 2012

638,556.770 1.000000 NHHL Local 93.250000 0.00 0.00 0.00 595,454.19
Base 93.250000 0.00 0.00 0.00 595,454.19

81760GAJ3 Total

1,229,268.410 Local 0.00 0.00 0.00 1,183,950.65
Base 0.00 0.00 0.00 1,183,950.65

82378GAH9 SHERIDAN HLDGS INC 1%   29 Jun 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

3,125.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,125.00
Base 100.000000 0.00 0.00 0.00 3,125.00

82378GAH9 SHERIDAN HLDGS INC 1%   29 Jun 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

4,797.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,797.50
Base 100.000000 0.00 0.00 0.00 4,797.50

82378GAH9 Total

7,922.500 Local 0.00 0.00 0.00 7,922.50
Base 0.00 0.00 0.00 7,922.50

82570JAB2 SI ORGANIZATION INC 1%   22 Nov 2016 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,915.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,915.73
Base 100.000000 0.00 0.00 0.00 2,915.73

83172PAC6 SMILE BRANDS GROUP INC 1%   21 Dec 2017 28 Sep 2012 PAYDOWN USD/OTH
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1,687.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,687.66
Base 100.000000 0.00 0.00 0.00 1,687.66

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,687.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,687.66
Base 100.000000 0.00 0.00 0.00 -1,687.66

28 Sep 2012 PAYDOWN USD/OTH

1,687.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,687.66
Base 100.000000 0.00 0.00 0.00 1,687.66

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,687.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,687.66
Base 100.000000 0.00 0.00 0.00 -1,687.66

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,687.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,687.66
Base 100.000000 0.00 0.00 0.00 1,687.66

83172PAC6 Total

1,687.660 Local 0.00 0.00 0.00 1,687.66
Base 0.00 0.00 0.00 1,687.66

83578BAC7 SOPHIA L P 1%   19 Jul 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

12,340.120 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 12,340.12
Base 100.000000 0.00 0.00 0.00 12,340.12

83578BAC7 SOPHIA L P 1%   19 Jul 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

23,528.490 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 23,528.49
Base 100.000000 0.00 0.00 0.00 23,528.49

83578BAC7 Total

35,868.610 Local 0.00 0.00 0.00 35,868.61
Base 0.00 0.00 0.00 35,868.61

84762NAR2 SPECTRUM BRANDS INC 1%   16 Jun 2016 09 Aug 2012 1 PAYDOWN USD/OTH10 Aug 2012

193,699.880 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 193,699.88
Base 100.000000 0.00 0.00 0.00 193,699.88
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27 Sep 2012 PAYDOWN USD/OTH27 Sep 2012

387,399.750 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 387,399.75
Base 100.000000 0.00 0.00 0.00 387,399.75

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

3,761.610 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,761.61
Base 100.000000 0.00 0.00 0.00 3,761.61

84762NAR2 Total

584,861.240 Local 0.00 0.00 0.00 584,861.24
Base 0.00 0.00 0.00 584,861.24

851819AJ1 SPRINGS WINDOW FASHIONS LLC 1%   31 May 2017 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

4,527.470 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,527.47
Base 100.000000 0.00 0.00 0.00 4,527.47

85232BAK2 SRAM LLC 4.77%   07 Jun 2018 19 Jul 2012 1 PAYDOWN USD/OTH20 Jul 2012

3,305.790 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,305.79
Base 100.000000 0.00 0.00 0.00 3,305.79

31 Aug 2012 PAYDOWN USD/OTH31 Aug 2012

1,652.890 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,652.89
Base 100.000000 0.00 0.00 0.00 1,652.89

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

28 Sep 2012 PAYDOWN USD/OTH

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -2,500.00
Base 100.000000 0.00 0.00 0.00 -2,500.00
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85232BAK2 Total

7,458.680 Local 0.00 0.00 0.00 7,458.68
Base 0.00 0.00 0.00 7,458.68

85520BAB3 STAR WEST GENERATION LLC 1%   16 May 2018 11 Sep 2012 4 BARCLAYS BANK USD/OTH24 Sep 2012

750,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 748,125.00
Base 99.750000 0.00 0.00 0.00 748,125.00

14 Sep 2012 3 CHASE MANHATTAN USD/OTH28 Sep 2012

192,307.690 1.000000 NHHM Local 100.124997 0.00 0.00 0.00 192,548.07
Base 100.124997 0.00 0.00 0.00 192,548.07

85520BAB3 Total

942,307.690 Local 0.00 0.00 0.00 940,673.07
Base 0.00 0.00 0.00 940,673.07

858119AN0 STEEL DYNAMICS INC 7.75%   15 Apr 2016 15 Aug 2012 1 TENDER OFFER USD/DTC16 Aug 2012

1,724,000.000 1.000000 NHFS Local 101.175000 44,907.81 0.00 0.00 1,744,257.00
Base 101.175000 44,907.81 0.00 0.00 1,744,257.00

86722CAB5 SUNCOKE ENERGY INC 1%   26 Jul 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,878.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,878.42
Base 100.000000 0.00 0.00 0.00 2,878.42

86880NAF0 SURGERY CTR HLDGS INC 1%   04 Feb 2017 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,513.070 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,513.07
Base 100.000000 0.00 0.00 0.00 2,513.07

86881UAD8 SURGICAL CARE AFFILIATES LLC 1%   23 Jun 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

87164GAE3 SYNIVERSE HLDGS INC 1%   23 Apr 2019 26 Jun 2012 BARCLAYS BANK USD/OTHCANCEL

-1,037,500.000 1.000000 NHHL Local 0.009590 0.00 0.00 0.00 -99.50
Base 0.009590 0.00 0.00 0.00 -99.50
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21 Jun 2012 BARCLAYS BANK USD/OTHCANCEL

-322,500.000 1.000000 NHHL Local 99.440000 0.00 0.00 0.00 -320,694.00
Base 99.440000 0.00 0.00 0.00 -320,694.00

21 Jun 2012 1 BARCLAYS BANK USD/OTH13 Jul 2012

322,500.000 1.000000 NHHL Local 99.437500 0.00 0.00 0.00 320,685.94
Base 99.437500 0.00 0.00 0.00 320,685.94

26 Jun 2012 1 BARCLAYS BANK USD/OTH26 Jul 2012

1,037,500.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 1,032,312.50
Base 99.500000 0.00 0.00 0.00 1,032,312.50

87164GAE3 SYNIVERSE HLDGS INC 1%   23 Apr 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

87164GAE3 Total

2,500.000 Local 0.00 0.00 0.00 1,034,704.94
Base 0.00 0.00 0.00 1,034,704.94

87262CAH6 TPF GENERATION HLDGS LLC 1%   15 Dec 2014 28 Sep 2012 4 PAYDOWN USD/OTHOPEN

1,964.760 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,964.76
Base 100.000000 0.00 0.00 0.00 1,964.76

87509MAE4 TAMINCO GLOBAL CHEM CORP 1%   15 Feb 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

625.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 625.00
Base 100.000000 0.00 0.00 0.00 625.00

87583HAC8 TANK INTERMEDIATE HLDG CORP 1%   09 Jul 2019 16 Aug 2012 1 PAYDOWN USD/OTH17 Aug 2012

5,859.190 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,859.19
Base 100.000000 0.00 0.00 0.00 5,859.19

17 Sep 2012 1 PAYDOWN USD/OTH18 Sep 2012

25,780.280 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 25,780.28
Base 100.000000 0.00 0.00 0.00 25,780.28
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87583HAC8 Total

31,639.470 Local 0.00 0.00 0.00 31,639.47
Base 0.00 0.00 0.00 31,639.47

87612BAB8 TARGA RESOURCES PARTNERS 8.25%   01 Jul 2016 21 Sep 2012 WELLS FARGO SECURITIES, LLC USD/DTC26 Sep 2012

4,475,000.000 1.000000 NHFS Local 104.350000 87,169.27 0.00 0.00 4,669,662.50
Base 104.350000 87,169.27 0.00 0.00 4,669,662.50

87951YAN1 TELESAT CANADA 1%   28 Mar 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.00
Base 100.000000 0.00 0.00 0.00 1,250.00

87971KAJ6 TEMBEC INDUSTRIES INC 11.25%   15 Dec 2018 27 Sep 2012 1 EXCHANGE OFFER (NON CASH) USD/DTC28 Sep 2012

450,000.000 1.000000 NHFS Local 105.500000 14,343.75 0.00 0.00 474,750.00
Base 105.500000 14,343.75 0.00 0.00 474,750.00

880349AQ8 TENNECO INC 6.875%   15 Dec 2020 09 Aug 2012 BANK OF AMERICA SECURITIES LLC USD/DTC14 Aug 2012

658,000.000 1.000000 NHFS Local 108.500000 7,413.92 0.00 0.00 713,930.00
Base 108.500000 7,413.92 0.00 0.00 713,930.00

890027AA3 TOMKINS LLC/TOMKINS INC 9.25%   01 Oct 2018 05 Jul 2012 15 TENDER OFFER USD/DTC20 Jul 2012

1,022,000.000 1.000000 NHFS Local 109.000000 27,849.50 0.00 0.00 1,113,980.00
Base 109.000000 27,849.50 0.00 0.00 1,113,980.00

04 Sep 2012 CALLED BONDS USD/DTC04 Sep 2012

175,000.000 1.000000 NHFS Local 103.000000 6,693.75 0.00 0.00 180,250.00
Base 103.000000 6,693.75 0.00 0.00 180,250.00

890027AA3 Total

1,197,000.000 Local 34,543.25 0.00 0.00 1,294,230.00
Base 34,543.25 0.00 0.00 1,294,230.00

89170NAA4 TOWER AUTO HLDGS/TA HLDG 10.625%   01 Sep 201 09 Aug 2012 BANK OF AMERICA SECURITIES LLC USD/DTC14 Aug 2012

1,194,000.000 1.000000 NHFS Local 106.500000 57,440.52 0.00 0.00 1,271,610.00
Base 106.500000 57,440.52 0.00 0.00 1,271,610.00
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09 Aug 2012 LAZARD CAPITAL MARKETS LLC USD/DTC14 Aug 2012

146,000.000 1.000000 NHFS Local 106.500000 7,023.72 0.00 0.00 155,490.00
Base 106.500000 7,023.72 0.00 0.00 155,490.00

89170NAA4 Total

1,340,000.000 Local 64,464.24 0.00 0.00 1,427,100.00
Base 64,464.24 0.00 0.00 1,427,100.00

89187TAD6 TOWERCO FIN LLC 1%   02 Feb 2017 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

4,589.630 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,589.63
Base 100.000000 0.00 0.00 0.00 4,589.63

89233UAH8 TOYS R US DELAWARE INC 1%   25 May 2018 31 Aug 2012 PAYDOWN USD/OTH31 Aug 2012

3,454.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,454.78
Base 100.000000 0.00 0.00 0.00 3,454.78

89334GAG9 TRANS UNION LLC 1%   10 Feb 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,705.580 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,705.58
Base 100.000000 0.00 0.00 0.00 2,705.58

893526DK6 TRANS CANADA PIPELINES 3.8%   01 Oct 2020 21 Sep 2012 WELLS FARGO SECURITIES, LLC USD/DTC26 Sep 2012

130,000.000 1.000000 NHHW Local 110.512000 2,401.39 0.00 0.00 143,665.60
Base 110.512000 2,401.39 0.00 0.00 143,665.60

89364MAR5 TRANSDIGM INC 1%   14 Feb 2017 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,650.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,650.00
Base 100.000000 0.00 0.00 0.00 1,650.00

89621EAF8 TRIMAS CORP 3.5%   21 Jun 2017 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

89688EAD3 TRIZETTO GROUP INC 1%   02 May 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

3,583.170 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,583.17
Base 100.000000 0.00 0.00 0.00 3,583.17
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27 Sep 2012 11 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

450,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 448,875.00
Base 99.750000 0.00 0.00 0.00 448,875.00

89688EAD3 Total

453,583.170 Local 0.00 0.00 0.00 452,458.17
Base 0.00 0.00 0.00 452,458.17

90187DAJ6 24 HOUR FITNESS WORLDWIDE INC 1%   22 Apr 2016 28 Sep 2012 PAYDOWN USD/OTH

2,743.480 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,743.48
Base 100.000000 0.00 0.00 0.00 2,743.48

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,743.480 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,743.48
Base 100.000000 0.00 0.00 0.00 -2,743.48

28 Sep 2012 PAYDOWN USD/OTH

2,743.480 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,743.48
Base 100.000000 0.00 0.00 0.00 2,743.48

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,743.480 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,743.48
Base 100.000000 0.00 0.00 0.00 -2,743.48

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,743.480 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,743.48
Base 100.000000 0.00 0.00 0.00 2,743.48

28 Sep 2012 PAYDOWN USD/OTH

2,743.480 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,743.48
Base 100.000000 0.00 0.00 0.00 2,743.48

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,743.480 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,743.48
Base 100.000000 0.00 0.00 0.00 -2,743.48

28 Sep 2012 PAYDOWN USD/OTH

2,743.480 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,743.48
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Base 100.000000 0.00 0.00 0.00 2,743.48

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,743.480 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,743.48
Base 100.000000 0.00 0.00 0.00 -2,743.48

90187DAJ6 Total

2,743.480 Local 0.00 0.00 0.00 2,743.48
Base 0.00 0.00 0.00 2,743.48

90331HKP7 US BANK NA 4.95%   30 Oct 2014 21 Sep 2012 WELLS FARGO SECURITIES, LLC USD/DTC26 Sep 2012

130,000.000 1.000000 NHHW Local 108.584000 2,609.75 0.00 0.00 141,159.20
Base 108.584000 2,609.75 0.00 0.00 141,159.20

90343TAL7 US TELEPACIFIC CORP 1%   23 Feb 2017 28 Sep 2012 PAYDOWN USD/OTH

2,311.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,311.78
Base 100.000000 0.00 0.00 0.00 2,311.78

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,311.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,311.78
Base 100.000000 0.00 0.00 0.00 -2,311.78

28 Sep 2012 PAYDOWN USD/OTH

2,311.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,311.78
Base 100.000000 0.00 0.00 0.00 2,311.78

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,311.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,311.78
Base 100.000000 0.00 0.00 0.00 -2,311.78

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,311.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,311.78
Base 100.000000 0.00 0.00 0.00 2,311.78

90343TAL7 Total

2,311.780 Local 0.00 0.00 0.00 2,311.78
Base 0.00 0.00 0.00 2,311.78
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90345UAB4 US FT HOLDCO INC 1%   30 Nov 2017 28 Sep 2012 4 PAYDOWN USD/OTHOPEN

3,025.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,025.00
Base 100.000000 0.00 0.00 0.00 3,025.00

90429PAC2 UNCLE ACQUISITION 2010 CORP 1%   26 Jul 2017 20 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH26 Jul 2012

738,750.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 742,443.75
Base 100.500000 0.00 0.00 0.00 742,443.75

909440AP4 PENSKE AUTO GROUP INC 7.75%   15 Dec 2016 27 Aug 2012 1 TENDER OFFER USD/DTC28 Aug 2012

4,482,000.000 1.000000 NHFS Local 103.250000 70,435.86 0.00 0.00 4,627,665.00
Base 103.250000 70,435.86 0.00 0.00 4,627,665.00

911312AJ5 UNITED PARCEL SERVICE 6.2%   15 Jan 2038 21 Sep 2012 BNP PARIBAS SECURITIES BOND USD/DTC26 Sep 2012

105,000.000 1.000000 NHHW Local 139.746000 1,283.92 0.00 0.00 146,733.30
Base 139.746000 1,283.92 0.00 0.00 146,733.30

912810QA9 US TREASURY N/B 3.5%   15 Feb 2039 21 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED26 Sep 2012

3,325,000.000 1.000000 NHHW Local 112.265625 13,281.93 0.00 0.00 3,732,832.03
Base 112.265625 13,281.93 0.00 0.00 3,732,832.03

27 Sep 2012 GOLDMAN SACHS + CO USD/FEDOPEN

500,000.000 1.000000 NHHW Local 114.800381 2,282.61 0.00 0.00 574,001.91
Base 114.800381 2,282.61 0.00 0.00 574,001.91

912810QA9 Total

3,825,000.000 Local 15,564.54 0.00 0.00 4,306,833.94
Base 15,564.54 0.00 0.00 4,306,833.94

912810QN1 US TREASURY N/B 4.75%   15 Feb 2041 21 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED26 Sep 2012

915,000.000 1.000000 NHHW Local 137.187500 4,960.39 0.00 0.00 1,255,265.63
Base 137.187500 4,960.39 0.00 0.00 1,255,265.63

912810QT8 US TREASURY N/B 3.125%   15 Nov 2041 14 Aug 2012 LOOP CAPITAL MARKETS LLC USD/FED17 Aug 2012

1,655,000.000 1.000000 NHHW Local 106.546875 13,210.77 0.00 0.00 1,763,350.78
Base 106.546875 13,210.77 0.00 0.00 1,763,350.78
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21 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED26 Sep 2012

1,900,000.000 1.000000 NHHW Local 104.000000 21,620.24 0.00 0.00 1,976,000.00
Base 104.000000 21,620.24 0.00 0.00 1,976,000.00

912810QT8 Total

3,555,000.000 Local 34,831.01 0.00 0.00 3,739,350.78
Base 34,831.01 0.00 0.00 3,739,350.78

912810QW1 US TREASURY N/B 3%   15 May 2042 01 Aug 2012 JPMORGAN SECURITIES INC USD/FED02 Aug 2012

1,500,000.000 1.000000 NHIO Local 109.156250 9,660.33 0.00 0.00 1,637,343.75
Base 109.156250 9,660.33 0.00 0.00 1,637,343.75

912810QW1 US TREASURY N/B 3%   15 May 2042 31 Jul 2012 MORGAN STANLEY CO INCORPORATED USD/FED03 Aug 2012

695,000.000 1.000000 NHHW Local 109.468750 4,532.61 0.00 0.00 760,807.81
Base 109.468750 4,532.61 0.00 0.00 760,807.81

14 Aug 2012 LOOP CAPITAL MARKETS LLC USD/FED17 Aug 2012

2,885,000.000 1.000000 NHHW Local 103.859375 22,107.88 0.00 0.00 2,996,342.97
Base 103.859375 22,107.88 0.00 0.00 2,996,342.97

912810QW1 US TREASURY N/B 3%   15 May 2042 16 Aug 2012 JPMORGAN SECURITIES INC USD/FED17 Aug 2012

750,000.000 1.000000 NHIO Local 101.832412 5,747.28 0.00 0.00 763,743.09
Base 101.832412 5,747.28 0.00 0.00 763,743.09

31 Aug 2012 JPMORGAN SECURITIES INC USD/FED04 Sep 2012

750,000.000 1.000000 NHIO Local 106.109375 6,847.83 0.00 0.00 795,820.31
Base 106.109375 6,847.83 0.00 0.00 795,820.31

912810QW1 Total

6,580,000.000 Local 48,895.93 0.00 0.00 6,954,057.93
Base 48,895.93 0.00 0.00 6,954,057.93

912828AJ9 US TREASURY N/B 4.375%   15 Aug 2012 15 Aug 2012 MATURITY USD/FED15 Aug 2012

200,000.000 1.000000 NHID Local 100.000000 0.00 0.00 0.00 200,000.00
Base 100.000000 0.00 0.00 0.00 200,000.00

912828HR4 US TREASURY N/B 3.5%   15 Feb 2018 16 Aug 2012 MORGAN STANLEY CO INCORPORATED USD/FED21 Aug 2012
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1,900,000.000 1.000000 NHFI Local 113.632412 1,084.24 0.00 0.00 2,159,015.84
Base 113.632412 1,084.24 0.00 0.00 2,159,015.84

912828HR4 US TREASURY N/B 3.5%   15 Feb 2018 21 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED26 Sep 2012

230,000.000 1.000000 NHHW Local 114.312500 918.75 0.00 0.00 262,918.75
Base 114.312500 918.75 0.00 0.00 262,918.75

912828HR4 Total

2,130,000.000 Local 2,002.99 0.00 0.00 2,421,934.59
Base 2,002.99 0.00 0.00 2,421,934.59

912828HY9 US TREASURY N/B 2.875%   30 Apr 2013 19 Jul 2012 CABRERA CAPITAL MARKETS USD/FED20 Jul 2012

7,800,000.000 1.000000 NHFJ Local 102.289063 53,651.49 0.00 0.00 7,978,546.88
Base 102.289063 53,651.49 0.00 0.00 7,978,546.88

912828NQ9 US TREASURY N/B 0.625%   31 Jul 2012 06 Jul 2012 LOOP CAPITAL MARKETS LLC USD/FED11 Jul 2012

820,000.000 1.000000 NHFI Local 100.000000 2,280.91 0.00 0.00 820,000.00
Base 100.000000 2,280.91 0.00 0.00 820,000.00

31 Jul 2012 MATURITY USD/FED31 Jul 2012

2,930,000.000 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,930,000.00
Base 100.000000 0.00 0.00 0.00 2,930,000.00

912828NQ9 US TREASURY N/B 0.625%   31 Jul 2012 31 Jul 2012 MATURITY USD/FED31 Jul 2012

2,620,000.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,620,000.00
Base 100.000000 0.00 0.00 0.00 2,620,000.00

912828NQ9 Total

6,370,000.000 Local 2,280.91 0.00 0.00 6,370,000.00
Base 2,280.91 0.00 0.00 6,370,000.00

912828PR5 US TREASURY N/B 0.625%   31 Jan 2013 18 Sep 2012 DEUTSCHE BANK SECURITIES, INC. USD/FED21 Sep 2012

3,500,000.000 1.000000 NHHW Local 100.175446 3,091.03 0.00 0.00 3,506,140.62
Base 100.175446 3,091.03 0.00 0.00 3,506,140.62

21 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED26 Sep 2012

1,910,000.000 1.000000 NHHW Local 100.156250 1,849.01 0.00 0.00 1,912,984.38
Base 100.156250 1,849.01 0.00 0.00 1,912,984.38
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912828PR5 Total

5,410,000.000 Local 4,940.04 0.00 0.00 5,419,125.00
Base 4,940.04 0.00 0.00 5,419,125.00

912828PX2 US TREASURY N/B 3.625%   15 Feb 2021 21 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED26 Sep 2012

980,000.000 1.000000 NHHW Local 117.437500 4,054.48 0.00 0.00 1,150,887.50
Base 117.437500 4,054.48 0.00 0.00 1,150,887.50

912828QJ2 US TREASURY N/B 2.125%   29 Feb 2016 21 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED26 Sep 2012

655,000.000 1.000000 NHHW Local 105.804687 999.69 0.00 0.00 693,020.70
Base 105.804687 999.69 0.00 0.00 693,020.70

912828QN3 US TREASURY N/B 3.125%   15 May 2021 21 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED26 Sep 2012

1,745,000.000 1.000000 NHHW Local 113.312500 19,856.49 0.00 0.00 1,977,303.13
Base 113.312500 19,856.49 0.00 0.00 1,977,303.13

912828QU7 US TREASURY N/B 0.625%   15 Jul 2014 21 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED26 Sep 2012

2,820,000.000 1.000000 NHHW Local 100.625000 3,496.26 0.00 0.00 2,837,625.00
Base 100.625000 3,496.26 0.00 0.00 2,837,625.00

912828QW3 US TREASURY N/B 0.375%   31 Jul 2013 21 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED26 Sep 2012

1,460,000.000 1.000000 NHHW Local 100.132812 848.03 0.00 0.00 1,461,939.06
Base 100.132812 848.03 0.00 0.00 1,461,939.06

912828QZ6 US TREASURY N/B 0.49506%   31 May 20 18 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED21 Sep 2012

7,650,000.000 1.000000 NHFI Local 100.214843 11,809.43 0.00 0.00 7,666,435.55
Base 100.214843 11,809.43 0.00 0.00 7,666,435.55

912828SB7 US TREASURY N/B 0.25%   31 Jan 2014 18 Sep 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/FED21 Sep 2012

2,770,000.000 1.000000 NHFI Local 100.038727 978.53 0.00 0.00 2,771,072.75
Base 100.038727 978.53 0.00 0.00 2,771,072.75

912828SF8 US TREASURY N/B 2%   15 Feb 2022 14 Aug 2012 LOOP CAPITAL MARKETS LLC USD/FED17 Aug 2012

6,540,000.000 1.000000 NHFI Local 103.156250 710.87 0.00 0.00 6,746,418.75
Base 103.156250 710.87 0.00 0.00 6,746,418.75
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912828SG6 US TREASURY N/B 0.25%   28 Feb 2014 18 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED21 Sep 2012

5,320,000.000 1.000000 NHFI Local 100.019531 771.55 0.00 0.00 5,321,039.06
Base 100.019531 771.55 0.00 0.00 5,321,039.06

912828SM3 US TREASURY N/B 1%   31 Mar 2017 21 Sep 2012 LOOP CAPITAL MARKETS LLC USD/FED26 Sep 2012

280,000.000 1.000000 NHHW Local 101.710939 1,369.40 0.00 0.00 284,790.63
Base 101.710939 1,369.40 0.00 0.00 284,790.63

912828SV3 US TREASURY N/B 1.75%   15 May 2022 14 Aug 2012 GOLDMAN SACHS + CO USD/FED17 Aug 2012

2,400,000.000 1.000000 NHFI Local 100.644131 10,728.26 0.00 0.00 2,415,459.15
Base 100.644131 10,728.26 0.00 0.00 2,415,459.15

912828SW1 US TREASURY N/B 0.25%   31 May 2014 26 Jul 2012 LOOP CAPITAL MARKETS LLC USD/FED27 Jul 2012

3,000,000.000 1.000000 NHFS Local 100.031250 1,168.03 0.00 0.00 3,000,937.50
Base 100.031250 1,168.03 0.00 0.00 3,000,937.50

912828TM2 US TREASURY N/B 0.625%   31 Aug 2017 26 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FED27 Sep 2012

1,885,000.000 1.000000 NHIO Local 99.945312 878.71 0.00 0.00 1,883,969.14
Base 99.945312 878.71 0.00 0.00 1,883,969.14

27 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FED28 Sep 2012

1,865,000.000 1.000000 NHIO Local 100.031250 901.59 0.00 0.00 1,865,582.81
Base 100.031250 901.59 0.00 0.00 1,865,582.81

912828TM2 Total

3,750,000.000 Local 1,780.30 0.00 0.00 3,749,551.95
Base 1,780.30 0.00 0.00 3,749,551.95

91301PAG4 UNITED SURGICAL PARTNERS INTL 1%   03 Apr 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

914908AJ7 UNIVISION COMMUNICATIONS INC 1%   29 Sep 2014 29 Aug 2012 PAYDOWN USD/OTH29 Aug 2012

21,902.180 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 21,902.18
Base 100.000000 0.00 0.00 0.00 21,902.18

Prepared by State StreetPage 1187



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

19 Sep 2012 2 PAYDOWN USD/OTH21 Sep 2012

21,639.800 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 21,639.80
Base 100.000000 0.00 0.00 0.00 21,639.80

914908AJ7 Total

43,541.980 Local 0.00 0.00 0.00 43,541.98
Base 0.00 0.00 0.00 43,541.98

914908AN8 UNIVISION COMMUNICATIONS INC 0.01%   31 Mar 2017 29 Aug 2012 PAYDOWN USD/OTH29 Aug 2012

144,870.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 144,870.13
Base 100.000000 0.00 0.00 0.00 144,870.13

914908AN8 UNIVISION COMMUNICATIONS INC 0.01%   31 Mar 2017 29 Aug 2012 PAYDOWN USD/OTH29 Aug 2012

287,542.190 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 287,542.19
Base 100.000000 0.00 0.00 0.00 287,542.19

19 Sep 2012 2 PAYDOWN USD/OTH21 Sep 2012

284,097.520 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 284,097.52
Base 100.000000 0.00 0.00 0.00 284,097.52

914908AN8 UNIVISION COMMUNICATIONS INC 0.01%   31 Mar 2017 19 Sep 2012 2 PAYDOWN USD/OTH21 Sep 2012

143,134.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 143,134.61
Base 100.000000 0.00 0.00 0.00 143,134.61

914908AN8 Total

859,644.450 Local 0.00 0.00 0.00 859,644.45
Base 0.00 0.00 0.00 859,644.45

91832FAC3 VSS AHC CONS HLDGS CORP 1%   31 May 2014 28 Sep 2012 PAYDOWN USD/OTH

1,265.380 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,265.38
Base 100.000000 0.00 0.00 0.00 1,265.38

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,265.380 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,265.38
Base 100.000000 0.00 0.00 0.00 -1,265.38

28 Sep 2012 PAYDOWN USD/OTH
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1,265.380 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,265.38
Base 100.000000 0.00 0.00 0.00 1,265.38

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,265.380 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,265.38
Base 100.000000 0.00 0.00 0.00 -1,265.38

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,265.380 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,265.38
Base 100.000000 0.00 0.00 0.00 1,265.38

91832FAC3 Total

1,265.380 Local 0.00 0.00 0.00 1,265.38
Base 0.00 0.00 0.00 1,265.38

91916DAC7 VALITAS HEALTH SVCS INC 1%   02 Jun 2017 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

4,011.460 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,011.46
Base 100.000000 0.00 0.00 0.00 4,011.46

92203MAH6 VANGUARD HEALTH HLDG CO II LLC 1%   29 Jan 2016 02 Jul 2012 PAYDOWN USD/OTH02 Jul 2012

1,842.430 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,842.43
Base 100.000000 0.00 0.00 0.00 1,842.43

92343VAN4 VERIZON COMMUNICATIONS 5.25%   15 Apr 2013 21 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC26 Sep 2012

125,000.000 1.000000 NHHW Local 102.630000 2,934.90 0.00 0.00 128,287.50
Base 102.630000 2,934.90 0.00 0.00 128,287.50

92343VAY0 VERIZON COMMUNICATIONS 3%   01 Apr 2016 21 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC26 Sep 2012

240,000.000 1.000000 NHHW Local 107.521000 3,500.00 0.00 0.00 258,050.40
Base 107.521000 3,500.00 0.00 0.00 258,050.40

92552VAC4 VIASAT INC 8.875%   15 Sep 2016 27 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/DTC28 Sep 2012

4,700,000.000 1.000000 NHFS Local 107.250000 15,062.85 0.00 0.00 5,040,750.00
Base 107.250000 15,062.85 0.00 0.00 5,040,750.00

92553JAC0 GOODYEAR ENGINEERED PRODUCTS 1%   31 Jul 2014 11 Sep 2012 BARCLAYS BANK USD/OTH

437,356.510 1.000000 NHHM Local 98.749999 0.00 0.00 0.00 431,889.55
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Base 98.749999 0.00 0.00 0.00 431,889.55

11 Sep 2012 BARCLAYS BANK USD/OTHCANCEL

-437,356.510 1.000000 NHHM Local 98.749999 0.00 0.00 0.00 -431,889.55
Base 98.749999 0.00 0.00 0.00 -431,889.55

11 Sep 2012 4 BARCLAYS BANK USD/OTHOPEN

436,208.590 1.000000 NHHM Local 98.625000 0.00 0.00 0.00 430,210.72
Base 98.625000 0.00 0.00 0.00 430,210.72

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

3,359.800 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,359.80
Base 100.000000 0.00 0.00 0.00 3,359.80

92553JAC0 Total

439,568.390 Local 0.00 0.00 0.00 433,570.52
Base 0.00 0.00 0.00 433,570.52

92553JAD8 GOODYEAR ENGINEERED PRODUCTS 1%   31 Jul 2014 11 Sep 2012 BARCLAYS BANK USD/OTH

62,643.490 1.000000 NHHM Local 98.750005 0.00 0.00 0.00 61,860.45
Base 98.750005 0.00 0.00 0.00 61,860.45

11 Sep 2012 BARCLAYS BANK USD/OTHCANCEL

-62,643.490 1.000000 NHHM Local 98.750005 0.00 0.00 0.00 -61,860.45
Base 98.750005 0.00 0.00 0.00 -61,860.45

11 Sep 2012 BARCLAYS BANK USD/OTH

62,643.490 1.000000 NHHM Local 98.624996 0.00 0.00 0.00 61,782.14
Base 98.624996 0.00 0.00 0.00 61,782.14

11 Sep 2012 BARCLAYS BANK USD/OTHCANCEL

-62,643.490 1.000000 NHHM Local 98.624996 0.00 0.00 0.00 -61,782.14
Base 98.624996 0.00 0.00 0.00 -61,782.14

11 Sep 2012 4 BARCLAYS BANK USD/OTHOPEN

62,479.500 1.000000 NHHM Local 98.625005 0.00 0.00 0.00 61,620.41
Base 98.625005 0.00 0.00 0.00 61,620.41

28 Sep 2012 3 PAYDOWN USD/OTHOPEN
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480.210 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 480.21
Base 100.000000 0.00 0.00 0.00 480.21

92553JAD8 Total

62,959.710 Local 0.00 0.00 0.00 62,100.62
Base 0.00 0.00 0.00 62,100.62

92553JAH9 VEYANCE TECHNOLOGIES INC 1%   31 Jul 2014 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.00
Base 100.000000 0.00 0.00 0.00 1,250.00

92826DAD2 VIRTUAL RADIOLOGIC CORP 1%   22 Dec 2016 02 Jul 2012 1 PAYDOWN USD/OTH03 Jul 2012

530.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 530.53
Base 100.000000 0.00 0.00 0.00 530.53

92928DAH0 WM BOLTHOUSE FARMS INC 1%   11 Feb 2016 02 Jul 2012 PAYDOWN USD/OTH02 Jul 2012

3,064.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,064.53
Base 100.000000 0.00 0.00 0.00 3,064.53

06 Aug 2012 PAYDOWN USD/OTH06 Aug 2012

1,198,334.810 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,198,334.81
Base 100.000000 0.00 0.00 0.00 1,198,334.81

92928DAH0 Total

1,201,399.340 Local 0.00 0.00 0.00 1,201,399.34
Base 0.00 0.00 0.00 1,201,399.34

92928DAK3 WM BOLTHOUSE FARMS INC 1%   11 Aug 2016 06 Aug 2012 PAYDOWN USD/OTH06 Aug 2012

1,070,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,070,000.00
Base 100.000000 0.00 0.00 0.00 1,070,000.00

92928GAC4 WCA WASTE CORP 1%   23 Mar 2018 28 Sep 2012 PAYDOWN USD/OTH

950.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 950.00
Base 100.000000 0.00 0.00 0.00 950.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-950.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -950.00
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Base 100.000000 0.00 0.00 0.00 -950.00

28 Sep 2012 PAYDOWN USD/OTH

950.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 950.00
Base 100.000000 0.00 0.00 0.00 950.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-950.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -950.00
Base 100.000000 0.00 0.00 0.00 -950.00

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

950.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 950.00
Base 100.000000 0.00 0.00 0.00 950.00

92928GAC4 Total

950.000 Local 0.00 0.00 0.00 950.00
Base 0.00 0.00 0.00 950.00

931142CK7 WAL MART STORES INC 6.5%   15 Aug 2037 21 Sep 2012 BNP PARIBAS SECURITIES BOND USD/DTC26 Sep 2012

75,000.000 1.000000 NHHW Local 140.262000 555.21 0.00 0.00 105,196.50
Base 140.262000 555.21 0.00 0.00 105,196.50

93208WAC8 WALL STREET SYS HLDGS INC 1%   20 Jun 2017 31 Jul 2012 PAYDOWN USD/OTH31 Jul 2012

16,611.080 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 16,611.08
Base 100.000000 0.00 0.00 0.00 16,611.08

93317CAB2 WALTER INVT MGMT CORP 1%   30 Jun 2016 28 Sep 2012 PAYDOWN USD/OTH

57,840.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 57,840.27
Base 100.000000 0.00 0.00 0.00 57,840.27

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-57,840.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -57,840.27
Base 100.000000 0.00 0.00 0.00 -57,840.27

28 Sep 2012 PAYDOWN USD/OTH

57,840.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 57,840.27
Base 100.000000 0.00 0.00 0.00 57,840.27
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28 Sep 2012 PAYDOWN USD/OTHCANCEL

-57,840.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -57,840.27
Base 100.000000 0.00 0.00 0.00 -57,840.27

28 Sep 2012 PAYDOWN USD/OTH

57,840.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 57,840.27
Base 100.000000 0.00 0.00 0.00 57,840.27

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-57,840.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -57,840.27
Base 100.000000 0.00 0.00 0.00 -57,840.27

28 Sep 2012 PAYDOWN USD/OTH

57,840.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 57,840.27
Base 100.000000 0.00 0.00 0.00 57,840.27

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-57,840.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -57,840.27
Base 100.000000 0.00 0.00 0.00 -57,840.27

28 Sep 2012 PAYDOWN USD/OTH

57,840.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 57,840.27
Base 100.000000 0.00 0.00 0.00 57,840.27

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-57,840.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -57,840.27
Base 100.000000 0.00 0.00 0.00 -57,840.27

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

57,840.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 57,840.27
Base 100.000000 0.00 0.00 0.00 57,840.27

93317CAB2 Total

57,840.270 Local 0.00 0.00 0.00 57,840.27
Base 0.00 0.00 0.00 57,840.27

94732YAF0 WEB.COM GROUP INC 1%   27 Oct 2017 13 Jul 2012 10 GOLDMAN SACHS USD/OTH30 Jul 2012

260,000.000 1.000000 NHHL Local 99.625000 0.00 0.00 0.00 259,025.00
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Base 99.625000 0.00 0.00 0.00 259,025.00

30 Jul 2012 1 JP MORGANCHASE BANK USD/OTH07 Aug 2012

315,074.000 1.000000 NHHL Local 99.250001 0.00 0.00 0.00 312,710.95
Base 99.250001 0.00 0.00 0.00 312,710.95

31 Aug 2012 PAYDOWN USD/OTH31 Aug 2012

11,374.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 11,374.53
Base 100.000000 0.00 0.00 0.00 11,374.53

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

14,786.890 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 14,786.89
Base 100.000000 0.00 0.00 0.00 14,786.89

94732YAF0 Total

601,235.420 Local 0.00 0.00 0.00 597,897.37
Base 0.00 0.00 0.00 597,897.37

948627AQ7 WEIGHT WATCHERS INTL INC 1%   15 Mar 2019 02 Jul 2012 PAYDOWN USD/OTH02 Jul 2012

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

94974BEV8 WELLS FARGO + COMPANY 4.6%   01 Apr 2021 23 Aug 2012 MORGAN STANLEY & CO. INCORPORATED/R USD/DTC28 Aug 2012

190,000.000 1.000000 NHID Local 114.307000 3,568.83 0.00 0.00 217,183.30
Base 114.307000 3,568.83 0.00 0.00 217,183.30

950589AF8 WENDYS INTL INC 1%   15 May 2019 16 Jul 2012 2 PAYDOWN USD/OTH18 Jul 2012

443,827.550 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 443,827.55
Base 100.000000 0.00 0.00 0.00 443,827.55

952355AH8 WEST CORP 8.625%   01 Oct 2018 04 Sep 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC07 Sep 2012

157,000.000 1.000000 NHFS Local 102.250000 1,955.96 0.00 0.00 160,532.50
Base 102.250000 1,955.96 0.00 0.00 160,532.50

05 Sep 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC10 Sep 2012

209,000.000 1.000000 NHFS Local 102.250000 2,754.01 0.00 0.00 213,702.50
Base 102.250000 2,754.01 0.00 0.00 213,702.50
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952355AH8 Total

366,000.000 Local 4,709.97 0.00 0.00 374,235.00
Base 4,709.97 0.00 0.00 374,235.00

955AUCII6 WENDYS/ARBYS RESTAURANTS, L 1%   15 May 2019 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

556,172.450 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 550,610.73
Base 99.000000 0.00 0.00 0.00 550,610.73

955BDHII2 MISYS PLC 200%   20 Dec 2019 25 May 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-332,000.000 1.000000 NHHL Local 97.500000 0.00 0.00 0.00 -323,700.00
Base 97.500000 0.00 0.00 0.00 -323,700.00

955BDQII2 WOLVERINE HEALTHCARE 1%   06 Jun 2019 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

1,795,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 1,759,100.00
Base 98.000000 0.00 0.00 0.00 1,759,100.00

955CDWII7 SS+C TECHNOLOGIES INC. 1%   07 Jun 2019 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

679,687.500 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 672,890.63
Base 99.000000 0.00 0.00 0.00 672,890.63

955CEVII8 SS+C TECHNOLOGIES INC. 1%   07 Jun 2019 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

70,312.500 1.000000 NHHM Local 99.000007 0.00 0.00 0.00 69,609.38
Base 99.000007 0.00 0.00 0.00 69,609.38

955CFEII5 VALEANT PHARMACEUTICALS INTL 1%   13 Feb 2019 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

333,333.330 1.000000 NHHM Local 97.500000 0.00 0.00 0.00 325,000.00
Base 97.500000 0.00 0.00 0.00 325,000.00

955CFQII8 KRONOS WORLDWIDE 1%   13 Jun 2018 12 Jul 2012 8 CREDIT SUISSE FIRST BOSTON USD/OTH31 Jul 2012

500,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 498,750.00
Base 99.750000 0.00 0.00 0.00 498,750.00

19 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH26 Jul 2012

500,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 501,250.00
Base 100.250000 0.00 0.00 0.00 501,250.00
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955CFQII8 Total

1,000,000.000 Local 0.00 0.00 0.00 1,000,000.00
Base 0.00 0.00 0.00 1,000,000.00

955CFRII6 JAZZ PHARMACEUTICAL PUBLIC LTD 1%   12 Jun 2018 12 Jun 2012 BARCLAYS BANK USD/OTHCANCEL

-300,000.000 1.000000 NHHM Local 99.125000 0.00 0.00 0.00 -297,375.00
Base 99.125000 0.00 0.00 0.00 -297,375.00

10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

800,000.000 1.000000 NHHM Local 98.500000 0.00 0.00 0.00 788,000.00
Base 98.500000 0.00 0.00 0.00 788,000.00

955CFRII6 Total

500,000.000 Local 0.00 0.00 0.00 490,625.00
Base 0.00 0.00 0.00 490,625.00

955ETCII0 EQUIPOWER RESOURCES HOLD LLC 1%   28 Dec 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

750,000.000 1.000000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.00
Base 98.500000 0.00 0.00 0.00 738,750.00

955EUEII4 AWAS AVIATION CAPITAL LTD. 1%   16 Jul 2018 16 Jul 2012 39 GOLDMAN SACHS USD/OTH31 Aug 2012

265,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 265,000.00
Base 100.000000 0.00 0.00 0.00 265,000.00

955EVJII2 LS POWER FUNDING CORP. 1%   28 Jun 2019 25 Jul 2012 STATE STREET BANK AND TRUST USD/BOS25 Jul 2012

1,070,000.000 1.000000 NHHL Local 97.500000 0.00 0.00 0.00 1,043,250.00
Base 97.500000 0.00 0.00 0.00 1,043,250.00

955EVKII9 WAUPACA FOUNDRY, INC. 0% 25 Jul 2012 STATE STREET BANK AND TRUST USD/BOS25 Jul 2012

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

955FMNII0 TANK INTERMEDIATE HOLDING CORP 1%   09 Jul 2019 16 Aug 2012 PAYDOWN USD/OTH

5,859.190 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,859.19
Base 100.000000 0.00 0.00 0.00 5,859.19
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16 Aug 2012 PAYDOWN USD/OTHCANCEL

-5,859.190 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,859.19
Base 100.000000 0.00 0.00 0.00 -5,859.19

17 Sep 2012 PAYDOWN USD/OTH

25,780.280 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 25,780.28
Base 100.000000 0.00 0.00 0.00 25,780.28

17 Sep 2012 PAYDOWN USD/OTHCANCEL

-25,780.280 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -25,780.28
Base 100.000000 0.00 0.00 0.00 -25,780.28

955FMNII0 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

955FNBII5 U.S. RENAL CARE, INC. 1%   02 Jul 2019 02 Jul 2012 19 BARCLAYS BANK USD/OTH01 Aug 2012

250,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 248,750.00
Base 99.500000 0.00 0.00 0.00 248,750.00

955FNZII2 HOLOGIC INC. 1%   01 Aug 2019 24 Jul 2012 GOLDMAN SACHS + CO USD/OTH

390,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 390,975.00
Base 100.250000 0.00 0.00 0.00 390,975.00

24 Jul 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-390,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 -390,975.00
Base 100.250000 0.00 0.00 0.00 -390,975.00

26 Jul 2012 GOLDMAN SACHS + CO USD/OTH

65,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 65,325.00
Base 100.500000 0.00 0.00 0.00 65,325.00

26 Jul 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-65,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 -65,325.00
Base 100.500000 0.00 0.00 0.00 -65,325.00

27 Jul 2012 GOLDMAN SACHS + CO USD/OTH
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65,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 65,325.00
Base 100.500000 0.00 0.00 0.00 65,325.00

27 Jul 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-65,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 -65,325.00
Base 100.500000 0.00 0.00 0.00 -65,325.00

19 Jul 2012 GOLDMAN SACHS + CO USD/OTH

260,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 261,300.00
Base 100.500000 0.00 0.00 0.00 261,300.00

19 Jul 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-260,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 -261,300.00
Base 100.500000 0.00 0.00 0.00 -261,300.00

23 Jul 2012 GOLDMAN SACHS + CO USD/OTH

260,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 260,650.00
Base 100.250000 0.00 0.00 0.00 260,650.00

23 Jul 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-260,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 -260,650.00
Base 100.250000 0.00 0.00 0.00 -260,650.00

955FNZII2 HOLOGIC INC. 1%   01 Aug 2019 23 Jul 2012 45 GOLDMAN SACHS USD/OTH13 Sep 2012

260,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 260,650.00
Base 100.250000 0.00 0.00 0.00 260,650.00

24 Jul 2012 36 GOLDMAN SACHS USD/OTH06 Sep 2012

390,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 390,975.00
Base 100.250000 0.00 0.00 0.00 390,975.00

26 Jul 2012 36 GOLDMAN SACHS USD/OTH06 Sep 2012

65,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 65,325.00
Base 100.500000 0.00 0.00 0.00 65,325.00

27 Jul 2012 43 GOLDMAN SACHS USD/OTH13 Sep 2012

65,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 65,325.00
Base 100.500000 0.00 0.00 0.00 65,325.00
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19 Jul 2012 36 GOLDMAN SACHS USD/OTH06 Sep 2012

260,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 261,300.00
Base 100.500000 0.00 0.00 0.00 261,300.00

955FNZII2 HOLOGIC INC. 1%   01 Aug 2019 01 Aug 2012 STATE STREET BANK AND TRUST USD/BOS01 Aug 2012

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

955FNZII2 Total

2,540,000.000 Local 0.00 0.00 0.00 2,528,575.00
Base 0.00 0.00 0.00 2,528,575.00

955FWBII5 ENDURANCE INTERNATIONAL GROUP 1%   20 Apr 2018 16 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

200,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 199,500.00
Base 99.750000 0.00 0.00 0.00 199,500.00

16 Jul 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-200,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 -199,500.00
Base 99.750000 0.00 0.00 0.00 -199,500.00

955FWBII5 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

955FWCII3 ENDURANCE INTERNATIONAL GROUP, 1%   20 Oct 2018 13 Jul 2012 29 CREDIT SUISSE FIRST BOSTON USD/OTH21 Aug 2012

140,000.000 1.000000 NHHL Local 100.125000 0.00 0.00 0.00 140,175.00
Base 100.125000 0.00 0.00 0.00 140,175.00

955KELII2 UNIFRAX CORPORATION 1%   28 Nov 2018 28 Sep 2012 4 PAYDOWN USD/OTHOPEN

3,606.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,606.25
Base 100.000000 0.00 0.00 0.00 3,606.25

955KLXII8 BRICKMAN GROUP HOLDINGS INC 1%   14 Oct 2016 01 Aug 2012 STATE STREET BANK AND TRUST USD/BOS01 Aug 2012

1,741,945.920 1.000000 NHHL Local 99.676399 0.00 0.00 0.00 1,736,308.98
Base 99.676399 0.00 0.00 0.00 1,736,308.98

96758DAP8 WIDEOPENWEST FIN LLC 6.25%   12 Jul 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012
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5,625.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,625.00
Base 100.000000 0.00 0.00 0.00 5,625.00

96758DAP8 WIDEOPENWEST FIN LLC 6.25%   12 Jul 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,200.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,200.00
Base 100.000000 0.00 0.00 0.00 2,200.00

96758DAP8 Total

7,825.000 Local 0.00 0.00 0.00 7,825.00
Base 0.00 0.00 0.00 7,825.00

970LLAII7 SAFETY KLEEN 5%   17 Feb 2017 02 Jul 2012 1 PAYDOWN USD/OTH03 Jul 2012

2,777.780 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,777.78
Base 100.000000 0.00 0.00 0.00 2,777.78

970LLQII2 SUMMIT  ENTERTAINMENT LLC 1%   21 Aug 2016 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

448,740.590 1.000000 NHHM Local 98.499999 0.00 0.00 0.00 442,009.48
Base 98.499999 0.00 0.00 0.00 442,009.48

970MBYII4 ENCOMPASS DIGITAL MEDIA INC 1%   10 Aug 2017 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

1,027,425.000 1.000000 NHHL Local 98.373785 0.00 0.00 0.00 1,010,716.87
Base 98.373785 0.00 0.00 0.00 1,010,716.87

970MGDII5 EMI MUSIC PUBLISHING LIMITED 1%   29 Jun 2018 01 Aug 2012 STATE STREET BANK AND TRUST USD/BOS01 Aug 2012

959,500.000 1.000000 NHHL Local 99.728764 0.00 0.00 0.00 956,897.50
Base 99.728764 0.00 0.00 0.00 956,897.50

970NJEII8 GO DADDY OPERATING COMPANY 1%   17 Dec 2018 29 Jun 2012 BARCLAYS BANK USD/OTHCANCEL

-333,451.740 1.000000 NHHL Local 98.499998 0.00 0.00 0.00 -328,449.96
Base 98.499998 0.00 0.00 0.00 -328,449.96

13 Jul 2012 6 BARCLAYS BANK USD/OTH26 Jul 2012

200,000.000 1.000000 NHHL Local 99.375000 0.00 0.00 0.00 198,750.00
Base 99.375000 0.00 0.00 0.00 198,750.00

24 Jul 2012 BARCLAYS BANK USD/OTH

280,000.000 1.000000 NHHL Local 99.130000 0.00 0.00 0.00 277,564.00
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Base 99.130000 0.00 0.00 0.00 277,564.00

24 Jul 2012 BARCLAYS BANK USD/OTHCANCEL

-280,000.000 1.000000 NHHL Local 99.130000 0.00 0.00 0.00 -277,564.00
Base 99.130000 0.00 0.00 0.00 -277,564.00

29 Jun 2012 4 BARCLAYS BANK USD/OTH20 Aug 2012

332,613.920 1.000000 NHHL Local 98.499999 0.00 0.00 0.00 327,624.71
Base 98.499999 0.00 0.00 0.00 327,624.71

24 Jul 2012 4 BARCLAYS BANK USD/OTH20 Aug 2012

280,000.000 1.000000 NHHL Local 99.125000 0.00 0.00 0.00 277,550.00
Base 99.125000 0.00 0.00 0.00 277,550.00

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,751.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,751.62
Base 100.000000 0.00 0.00 0.00 2,751.62

28 Sep 2012 PAYDOWN USD/OTH

2,751.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,751.62
Base 100.000000 0.00 0.00 0.00 2,751.62

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,751.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,751.62
Base 100.000000 0.00 0.00 0.00 -2,751.62

28 Sep 2012 PAYDOWN USD/OTH

2,751.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,751.62
Base 100.000000 0.00 0.00 0.00 2,751.62

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,751.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,751.62
Base 100.000000 0.00 0.00 0.00 -2,751.62

970NJEII8 Total

481,913.800 Local 0.00 0.00 0.00 478,226.37
Base 0.00 0.00 0.00 478,226.37

970NJQII1 BJS WHOLESALE CLUB INC. 1%   28 Sep 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012
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1,311,190.550 1.000000 NHHL Local 98.681881 0.00 0.00 0.00 1,293,907.50
Base 98.681881 0.00 0.00 0.00 1,293,907.50

970NJQII1 BJS WHOLESALE CLUB INC. 1%   28 Sep 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

748,120.300 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 748,120.30
Base 100.000000 0.00 0.00 0.00 748,120.30

970NJQII1 Total

2,059,310.850 Local 0.00 0.00 0.00 2,042,027.80
Base 0.00 0.00 0.00 2,042,027.80

970NJRII9 FIFTH THIRD PROCESSING 1%   27 Feb 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,795.030 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,795.03
Base 100.000000 0.00 0.00 0.00 2,795.03

970PYRII7 NPC INTERNATIONAL INC 1%   28 Dec 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

1,536,150.000 1.000000 NHHL Local 98.298699 0.00 0.00 0.00 1,510,015.48
Base 98.298699 0.00 0.00 0.00 1,510,015.48

970RTAII6 EP ENERGY CORPORATION 1%   24 Apr 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

1,190,000.000 1.000000 NHHL Local 99.277310 0.00 0.00 0.00 1,181,400.00
Base 99.277310 0.00 0.00 0.00 1,181,400.00

970RTAII6 EP ENERGY CORPORATION 1%   24 Apr 2018 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

970RTAII6 Total

2,190,000.000 Local 0.00 0.00 0.00 2,171,400.00
Base 0.00 0.00 0.00 2,171,400.00

970RWAII2 CENGAGE LEARNING, INC. 1%   05 Jul 2017 28 Sep 2012 PAYDOWN USD/OTH

1,751.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,751.86
Base 100.000000 0.00 0.00 0.00 1,751.86

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,751.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,751.86
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Base 100.000000 0.00 0.00 0.00 -1,751.86

28 Sep 2012 PAYDOWN USD/OTH

1,751.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,751.86
Base 100.000000 0.00 0.00 0.00 1,751.86

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,751.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,751.86
Base 100.000000 0.00 0.00 0.00 -1,751.86

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,751.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,751.86
Base 100.000000 0.00 0.00 0.00 1,751.86

970RWAII2 Total

1,751.860 Local 0.00 0.00 0.00 1,751.86
Base 0.00 0.00 0.00 1,751.86

970SWBII8 LANDESK SOFTWARE INC 1%   19 Jun 2018 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.00
Base 98.000000 0.00 0.00 0.00 490,000.00

970SWZII5 P F CHANG S CHINA BISTRO INC 1%   25 Jun 2019 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

1,500,000.000 1.000000 NHHM Local 99.875000 0.00 0.00 0.00 1,498,125.00
Base 99.875000 0.00 0.00 0.00 1,498,125.00

970SXAII9 PELICAN PRODUCTS INC 1%   11 Jul 2018 06 Jun 2012 STATE STREET BANK AND TRUST USD/OTHCANCEL

-500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 -490,000.00
Base 98.000000 0.00 0.00 0.00 -490,000.00

23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.00
Base 98.000000 0.00 0.00 0.00 490,000.00

970SXAII9 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
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970YPLII1 CONTAINER STORE INC 1%   14 Apr 2018 28 Sep 2012 PAYDOWN USD/OTH

3,975.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,975.00
Base 100.000000 0.00 0.00 0.00 3,975.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,975.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,975.00
Base 100.000000 0.00 0.00 0.00 -3,975.00

28 Sep 2012 PAYDOWN USD/OTH

3,975.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,975.00
Base 100.000000 0.00 0.00 0.00 3,975.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,975.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,975.00
Base 100.000000 0.00 0.00 0.00 -3,975.00

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

3,975.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,975.00
Base 100.000000 0.00 0.00 0.00 3,975.00

970YPLII1 Total

3,975.000 Local 0.00 0.00 0.00 3,975.00
Base 0.00 0.00 0.00 3,975.00

970YQDII8 SPROUTS FARMERS MARKETS HOLDIN 1%   18 Apr 2018 28 Sep 2012 PAYDOWN USD/OTH

2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,925.00
Base 100.000000 0.00 0.00 0.00 2,925.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,925.00
Base 100.000000 0.00 0.00 0.00 -2,925.00

28 Sep 2012 PAYDOWN USD/OTH

2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,925.00
Base 100.000000 0.00 0.00 0.00 2,925.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,925.00
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Base 100.000000 0.00 0.00 0.00 -2,925.00

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,925.00
Base 100.000000 0.00 0.00 0.00 2,925.00

28 Sep 2012 PAYDOWN USD/OTH

2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,925.00
Base 100.000000 0.00 0.00 0.00 2,925.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,925.00
Base 100.000000 0.00 0.00 0.00 -2,925.00

28 Sep 2012 PAYDOWN USD/OTH

2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,925.00
Base 100.000000 0.00 0.00 0.00 2,925.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,925.00
Base 100.000000 0.00 0.00 0.00 -2,925.00

970YQDII8 Total

2,925.000 Local 0.00 0.00 0.00 2,925.00
Base 0.00 0.00 0.00 2,925.00

970YQJII5 EMDEON BUSINESS SERVICES LLC 0.01%   02 Nov 2018 29 Jun 2012 BANK OF AMERICA USD/OTHCANCEL

-668,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -668,000.00
Base 100.000000 0.00 0.00 0.00 -668,000.00

29 Jun 2012 1 BANK OF AMERICA USD/OTH27 Jul 2012

666,330.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 666,330.00
Base 100.000000 0.00 0.00 0.00 666,330.00

28 Sep 2012 PAYDOWN USD/OTH

57.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 57.86
Base 100.000000 0.00 0.00 0.00 57.86

28 Sep 2012 PAYDOWN USD/OTHCANCEL
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-57.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -57.86
Base 100.000000 0.00 0.00 0.00 -57.86

28 Sep 2012 PAYDOWN USD/OTH

84.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 84.73
Base 100.000000 0.00 0.00 0.00 84.73

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-84.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -84.73
Base 100.000000 0.00 0.00 0.00 -84.73

28 Sep 2012 PAYDOWN USD/OTH

371.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 371.97
Base 100.000000 0.00 0.00 0.00 371.97

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-371.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -371.97
Base 100.000000 0.00 0.00 0.00 -371.97

28 Sep 2012 PAYDOWN USD/OTH

588.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 588.96
Base 100.000000 0.00 0.00 0.00 588.96

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-588.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -588.96
Base 100.000000 0.00 0.00 0.00 -588.96

28 Sep 2012 PAYDOWN USD/OTH

1,591.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,591.63
Base 100.000000 0.00 0.00 0.00 1,591.63

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,591.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,591.63
Base 100.000000 0.00 0.00 0.00 -1,591.63

28 Sep 2012 PAYDOWN USD/OTH

57.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 57.86
Base 100.000000 0.00 0.00 0.00 57.86
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28 Sep 2012 PAYDOWN USD/OTHCANCEL

-57.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -57.86
Base 100.000000 0.00 0.00 0.00 -57.86

28 Sep 2012 PAYDOWN USD/OTH

84.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 84.73
Base 100.000000 0.00 0.00 0.00 84.73

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-84.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -84.73
Base 100.000000 0.00 0.00 0.00 -84.73

28 Sep 2012 PAYDOWN USD/OTH

371.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 371.97
Base 100.000000 0.00 0.00 0.00 371.97

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-371.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -371.97
Base 100.000000 0.00 0.00 0.00 -371.97

28 Sep 2012 PAYDOWN USD/OTH

588.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 588.96
Base 100.000000 0.00 0.00 0.00 588.96

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-588.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -588.96
Base 100.000000 0.00 0.00 0.00 -588.96

28 Sep 2012 PAYDOWN USD/OTH

1,591.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,591.63
Base 100.000000 0.00 0.00 0.00 1,591.63

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,591.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,591.63
Base 100.000000 0.00 0.00 0.00 -1,591.63

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

57.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 57.86
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Base 100.000000 0.00 0.00 0.00 57.86

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

84.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 84.73
Base 100.000000 0.00 0.00 0.00 84.73

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

371.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 371.97
Base 100.000000 0.00 0.00 0.00 371.97

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

588.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 588.96
Base 100.000000 0.00 0.00 0.00 588.96

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,591.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,591.63
Base 100.000000 0.00 0.00 0.00 1,591.63

970YQJII5 EMDEON BUSINESS SERVICES LLC 0.01%   02 Nov 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

273.160 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 273.16
Base 100.000000 0.00 0.00 0.00 273.16

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

738.190 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 738.19
Base 100.000000 0.00 0.00 0.00 738.19

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

26.840 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 26.84
Base 100.000000 0.00 0.00 0.00 26.84

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

172.520 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 172.52
Base 100.000000 0.00 0.00 0.00 172.52

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

39.300 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 39.30
Base 100.000000 0.00 0.00 0.00 39.30
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970YQJII5 Total

2,275.160 Local 0.00 0.00 0.00 2,275.16
Base 0.00 0.00 0.00 2,275.16

970YQKII2 PINNACLE FOODS FINANCE LLC 1%   03 Oct 2016 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

746,166.560 1.000000 NHHM Local 100.047000 0.00 0.00 0.00 746,517.26
Base 100.047000 0.00 0.00 0.00 746,517.26

970YYNII7 LAWSON SOFTWARE INC 1%   18 Oct 2016 02 Jul 2012 1 PAYDOWN USD/OTH03 Jul 2012

10,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 10,875.00
Base 100.000000 0.00 0.00 0.00 10,875.00

972CPQII6 PARTY CITY HOLDINGS INC. 1%   26 Jul 2019 01 Aug 2012 STATE STREET BANK AND TRUST USD/BOS01 Aug 2012

1,040,000.000 1.000000 NHHL Local 99.832932 0.00 0.00 0.00 1,038,262.50
Base 99.832932 0.00 0.00 0.00 1,038,262.50

972WWGII6 SELECT MEDICAL CORP 0.01%   01 Jun 2018 27 Aug 2012 1 JP MORGANCHASE BANK USD/OTH07 Sep 2012

750,000.000 1.000000 NHHM Local 98.750000 0.00 0.00 0.00 740,625.00
Base 98.750000 0.00 0.00 0.00 740,625.00

27 Aug 2012 JP MORGANCHASE BANK USD/OTH

750,000.000 1.000000 NHHM Local 0.013166 0.00 0.00 0.00 98.75
Base 0.013166 0.00 0.00 0.00 98.75

27 Aug 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 0.013166 0.00 0.00 0.00 -98.75
Base 0.013166 0.00 0.00 0.00 -98.75

972WWGII6 Total

750,000.000 Local 0.00 0.00 0.00 740,625.00
Base 0.00 0.00 0.00 740,625.00

972WWYII7 CAPSUGEL HOLDINGS US, INC. 1%   01 Aug 2018 31 Aug 2012 STATE STREET BANK AND TRUST USD/BOS31 Aug 2012

1,002,668.990 1.000000 NHHL Local 99.599400 0.00 0.00 0.00 998,652.30
Base 99.599400 0.00 0.00 0.00 998,652.30
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

972YEUII1 CONNOLLY HOLDINGS, INC. 1%   25 Jul 2019 25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

250,000.000 1.000000 NHHM Local 99.880000 0.00 0.00 0.00 249,700.00
Base 99.880000 0.00 0.00 0.00 249,700.00

25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-250,000.000 1.000000 NHHM Local 99.880000 0.00 0.00 0.00 -249,700.00
Base 99.880000 0.00 0.00 0.00 -249,700.00

972YEUII1 CONNOLLY HOLDINGS, INC. 1%   25 Jul 2019 25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

250,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 249,700.00
Base 99.880000 0.00 0.00 0.00 249,700.00

25 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-250,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 -249,700.00
Base 99.880000 0.00 0.00 0.00 -249,700.00

25 Jul 2012 1 THE ROYALBANK OF CANADA EUROPE USD/OTH07 Sep 2012

250,000.000 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 249,687.50
Base 99.875000 0.00 0.00 0.00 249,687.50

972YEUII1 Total

250,000.000 Local 0.00 0.00 0.00 249,687.50
Base 0.00 0.00 0.00 249,687.50

972YPLII9 PARADIGM LTD. 1%   24 Jul 2020 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

420,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 411,600.00
Base 98.000000 0.00 0.00 0.00 411,600.00

972YPMII7 PARADIGM LTD. 0.01%   24 Jul 2019 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

1,170,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 1,146,600.00
Base 98.000000 0.00 0.00 0.00 1,146,600.00

972YPUII9 CLARKE AMERICAN CORP. 100%   30 Jun 2017 04 May 2012 CREDIT SUISSE FIRST BOSTON USD/OTH09 Aug 2012

679,265.660 1.000000 NHHM Local 94.749999 0.00 0.00 0.00 643,604.21
Base 94.749999 0.00 0.00 0.00 643,604.21

972YQGII9 BOOZ ALLEN HAMILTON INC. 1%   31 Jul 2019 31 Jul 2012 BANK OF AMERICA USD/OTH
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

233,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 234,165.00
Base 100.500000 0.00 0.00 0.00 234,165.00

31 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-233,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 -234,165.00
Base 100.500000 0.00 0.00 0.00 -234,165.00

30 Jul 2012 BANK OF AMERICA USD/OTH

233,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 233,582.50
Base 100.250000 0.00 0.00 0.00 233,582.50

30 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-233,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 -233,582.50
Base 100.250000 0.00 0.00 0.00 -233,582.50

972YQGII9 BOOZ ALLEN HAMILTON INC. 1%   31 Jul 2019 31 Jul 2012 BANK OF AMERICA USD/OTH

233,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 234,165.00
Base 100.500000 0.00 0.00 0.00 234,165.00

31 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-233,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -234,165.00
Base 100.500000 0.00 0.00 0.00 -234,165.00

30 Jul 2012 BANK OF AMERICA USD/OTH

233,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 233,582.50
Base 100.250000 0.00 0.00 0.00 233,582.50

30 Jul 2012 BANK OF AMERICA USD/OTHCANCEL

-233,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -233,582.50
Base 100.250000 0.00 0.00 0.00 -233,582.50

07 Aug 2012 BANK OF AMERICA USD/OTH

230,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 231,150.00
Base 100.500000 0.00 0.00 0.00 231,150.00

07 Aug 2012 BANK OF AMERICA USD/OTHCANCEL

-230,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -231,150.00
Base 100.500000 0.00 0.00 0.00 -231,150.00
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02 Aug 2012 BANK OF AMERICA USD/OTH

233,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 233,885.40
Base 100.380000 0.00 0.00 0.00 233,885.40

02 Aug 2012 BANK OF AMERICA USD/OTHCANCEL

-233,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 -233,885.40
Base 100.380000 0.00 0.00 0.00 -233,885.40

14 Aug 2012 BANK OF AMERICA USD/OTH

351,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 351,877.50
Base 100.250000 0.00 0.00 0.00 351,877.50

14 Aug 2012 BANK OF AMERICA USD/OTHCANCEL

-351,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -351,877.50
Base 100.250000 0.00 0.00 0.00 -351,877.50

23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

1,280,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,267,200.00
Base 99.000000 0.00 0.00 0.00 1,267,200.00

972YQGII9 BOOZ ALLEN HAMILTON INC. 1%   31 Jul 2019 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

972YQGII9 Total

2,030,000.000 Local 0.00 0.00 0.00 2,009,700.00
Base 0.00 0.00 0.00 2,009,700.00

972YQYII0 MMODAL INC. 0.01%   15 Aug 2019 15 Aug 2012 STATE STREET BANK AND TRUST USD/BOS15 Aug 2012

750,000.000 1.000000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.00
Base 98.500000 0.00 0.00 0.00 738,750.00

972ZDNII5 IPREO HOLDINGS LLC 1%   28 Jul 2017 24 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

267,000.000 1.000000 NHHL Local 99.380000 0.00 0.00 0.00 265,344.60
Base 99.380000 0.00 0.00 0.00 265,344.60

24 Jul 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL
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-267,000.000 1.000000 NHHL Local 99.380000 0.00 0.00 0.00 -265,344.60
Base 99.380000 0.00 0.00 0.00 -265,344.60

19 Jul 2012 29 THE ROYALBANK OF CANADA EUROPE USD/OTH29 Aug 2012

133,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 132,335.00
Base 99.500000 0.00 0.00 0.00 132,335.00

24 Jul 2012 29 THE ROYALBANK OF CANADA EUROPE USD/OTH29 Aug 2012

267,000.000 1.000000 NHHL Local 99.375000 0.00 0.00 0.00 265,331.25
Base 99.375000 0.00 0.00 0.00 265,331.25

972ZDNII5 Total

400,000.000 Local 0.00 0.00 0.00 397,666.25
Base 0.00 0.00 0.00 397,666.25

972ZDQII8 WINDSTREAM CORPORATION 1%   02 Aug 2019 03 Aug 2012 21 JP MORGANCHASE BANK USD/OTH31 Aug 2012

120,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 120,000.00
Base 100.000000 0.00 0.00 0.00 120,000.00

06 Aug 2012 9 JP MORGANCHASE BANK USD/OTH31 Aug 2012

120,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 120,000.00
Base 100.000000 0.00 0.00 0.00 120,000.00

972ZDQII8 Total

240,000.000 Local 0.00 0.00 0.00 240,000.00
Base 0.00 0.00 0.00 240,000.00

972ZPHII5 REDPAIRIE CORPORATION 0.01%   31 Jul 2018 23 Aug 2012 RECEIVED FROM DONER USD/BOS23 Aug 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

972ZPMII4 NATIONAL VISION, INC. 1%   10 Aug 2018 01 Aug 2012 22 JP MORGANCHASE BANK USD/OTH31 Aug 2012

230,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 228,850.00
Base 99.500000 0.00 0.00 0.00 228,850.00

97381HAM9 WINDSTREAM CORP  SYNDICATED  L 1%   08 Aug 2019 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
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Base 100.000000 0.00 0.00 0.00 1,875.00

975EYZII9 INC. RESEARCH 1%   13 Jul 2018 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

3,292.080 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,292.08
Base 100.000000 0.00 0.00 0.00 3,292.08

97758MAC5 WOK ACQUISITION CORP 0.01%   02 Jul 2019 28 Sep 2012 PAYDOWN USD/OTH

24,590.160 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 24,590.16
Base 100.000000 0.00 0.00 0.00 24,590.16

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-24,590.160 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -24,590.16
Base 100.000000 0.00 0.00 0.00 -24,590.16

97758MAC5 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

97789PAB3 WOLVERINE HEALTHCARE ANALYTICS 1%   06 Jun 2019 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

4,487.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,487.50
Base 100.000000 0.00 0.00 0.00 4,487.50

28 Sep 2012 PAYDOWN USD/OTH

4,487.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,487.50
Base 100.000000 0.00 0.00 0.00 4,487.50

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-4,487.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -4,487.50
Base 100.000000 0.00 0.00 0.00 -4,487.50

97789PAB3 Total

4,487.500 Local 0.00 0.00 0.00 4,487.50
Base 0.00 0.00 0.00 4,487.50

977RVAII6 TECHNICOLOR 1%   26 May 2016 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

130,960.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 130,960.06
Base 100.000000 0.00 0.00 0.00 130,960.06
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977RVBII4 TECHNICOLOR 1%   26 May 2017 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

190,756.800 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 190,756.80
Base 100.000000 0.00 0.00 0.00 190,756.80

977UTAII2 ENDO PHARMACEUTICALS 1%   18 Jun 2018 31 Jul 2012 PAYDOWN USD/OTH31 Jul 2012

47,142.860 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 47,142.86
Base 100.000000 0.00 0.00 0.00 47,142.86

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

56,714.290 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 56,714.29
Base 100.000000 0.00 0.00 0.00 56,714.29

977UTAII2 Total

103,857.150 Local 0.00 0.00 0.00 103,857.15
Base 0.00 0.00 0.00 103,857.15

98305LAD1 WYLE SVCS CORP 1%   26 Mar 2017 02 Jul 2012 PAYDOWN USD/OTH02 Jul 2012

1,584.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,584.56
Base 100.000000 0.00 0.00 0.00 1,584.56

28 Sep 2012 PAYDOWN USD/OTH

1,799.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,799.95
Base 100.000000 0.00 0.00 0.00 1,799.95

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,799.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,799.95
Base 100.000000 0.00 0.00 0.00 -1,799.95

98305LAD1 Total

1,584.560 Local 0.00 0.00 0.00 1,584.56
Base 0.00 0.00 0.00 1,584.56

983NBAII9 YANKEE CABLE ACQ LLC 1%   26 Aug 2016 21 Aug 2012 1 SUN TRUST USD/OTH24 Aug 2012

1,366,200.940 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,366,200.94
Base 100.000000 0.00 0.00 0.00 1,366,200.94

983TSWII0 MARSICO PARENT COMPANY 5.3125%   14 Dec 201 22 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTH
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2,221,400.830 1.000000 NHHM Local 28.500000 0.00 0.00 0.00 633,099.24
Base 28.500000 0.00 0.00 0.00 633,099.24

22 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-2,221,400.830 1.000000 NHHM Local 28.500000 0.00 0.00 0.00 -633,099.24
Base 28.500000 0.00 0.00 0.00 -633,099.24

22 Aug 2012 25 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

2,219,126.870 1.000000 NHHM Local 28.500000 0.00 0.00 0.00 632,451.16
Base 28.500000 0.00 0.00 0.00 632,451.16

10 Sep 2012 PAYDOWN USD/OTH

2,273.960 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,273.96
Base 100.000000 0.00 0.00 0.00 2,273.96

10 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,273.960 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -2,273.96
Base 100.000000 0.00 0.00 0.00 -2,273.96

31 Aug 2012 1 PAYDOWN USD/OTH11 Sep 2012

2,273.960 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,273.96
Base 100.000000 0.00 0.00 0.00 2,273.96

983TSWII0 Total

2,221,400.830 Local 0.00 0.00 0.00 634,725.12
Base 0.00 0.00 0.00 634,725.12

983ZJJII5 CRESCENT RESOURCES LLC 1%   09 Jun 2015 09 Aug 2012 1 PAYDOWN USD/OTH10 Aug 2012

1,455,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,455,000.00
Base 100.000000 0.00 0.00 0.00 1,455,000.00

983ZJKII2 CRESCENT RESOURCES LLC 1%   09 Jun 2014 19 Jul 2012 1 PAYDOWN USD/OTH20 Jul 2012

17,355.690 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,355.69
Base 100.000000 0.00 0.00 0.00 17,355.69

09 Aug 2012 1 PAYDOWN USD/OTH10 Aug 2012

525,871.610 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 525,871.61
Base 100.000000 0.00 0.00 0.00 525,871.61
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983ZJKII2 Total

543,227.300 Local 0.00 0.00 0.00 543,227.30
Base 0.00 0.00 0.00 543,227.30

983ZJLII0 EXCELITAS TECHNOLOGIES CORP 1%   23 Nov 2016 28 Sep 2012 PAYDOWN USD/OTH

3,279.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,279.69
Base 100.000000 0.00 0.00 0.00 3,279.69

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,279.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,279.69
Base 100.000000 0.00 0.00 0.00 -3,279.69

28 Sep 2012 PAYDOWN USD/OTH

3,279.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,279.69
Base 100.000000 0.00 0.00 0.00 3,279.69

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,279.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,279.69
Base 100.000000 0.00 0.00 0.00 -3,279.69

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

3,279.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,279.69
Base 100.000000 0.00 0.00 0.00 3,279.69

983ZJLII0 Total

3,279.690 Local 0.00 0.00 0.00 3,279.69
Base 0.00 0.00 0.00 3,279.69

984DJUII8 SECURUS TECHNOLOGIES 1%   31 May 2017 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,688.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,688.66
Base 100.000000 0.00 0.00 0.00 1,688.66

28 Sep 2012 PAYDOWN USD/OTH

1,688.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,688.66
Base 100.000000 0.00 0.00 0.00 1,688.66

28 Sep 2012 PAYDOWN USD/OTHCANCEL
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-1,688.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,688.66
Base 100.000000 0.00 0.00 0.00 -1,688.66

984DJUII8 Total

1,688.660 Local 0.00 0.00 0.00 1,688.66
Base 0.00 0.00 0.00 1,688.66

986BBZII7 ALLISON TRANSMISSION, INC. 1%   23 Aug 2019 15 Aug 2012 STATE STREET BANK AND TRUST USD/BOS15 Aug 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

986BFKII6 UNITED SURGICAL PARTNERS 1%   03 Apr 2019 10 Jul 2012 STATE STREET BANK AND TRUST USD/OTH10 Jul 2012

748,125.000 1.000000 NHHM Local 98.499999 0.00 0.00 0.00 736,903.12
Base 98.499999 0.00 0.00 0.00 736,903.12

986EHSII1 CPM ACQUISITION, INC. 1%   16 Aug 2017 17 Aug 2012 41 JEFFERIES+ CO USD/OTHOPEN

126,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 125,370.00
Base 99.500000 0.00 0.00 0.00 125,370.00

986EHYII8 PINNACLE FOODS FINANCE LLC 1%   17 Oct 2018 20 Aug 2012 BARCLAYS BANK USD/OTH

280,000.000 1.000000 NHHL Local 99.630000 0.00 0.00 0.00 278,964.00
Base 99.630000 0.00 0.00 0.00 278,964.00

20 Aug 2012 BARCLAYS BANK USD/OTHCANCEL

-280,000.000 1.000000 NHHL Local 99.630000 0.00 0.00 0.00 -278,964.00
Base 99.630000 0.00 0.00 0.00 -278,964.00

986EHYII8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986HVZII2 SUPERVALU INC. 1%   27 Jun 2019 16 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

175,000.000 1.000000 NHHL Local 99.130000 0.00 0.00 0.00 173,477.50
Base 99.130000 0.00 0.00 0.00 173,477.50

16 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-175,000.000 1.000000 NHHL Local 99.130000 0.00 0.00 0.00 -173,477.50
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Base 99.130000 0.00 0.00 0.00 -173,477.50

17 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

175,000.000 1.000000 NHHL Local 99.380000 0.00 0.00 0.00 173,915.00
Base 99.380000 0.00 0.00 0.00 173,915.00

17 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-175,000.000 1.000000 NHHL Local 99.380000 0.00 0.00 0.00 -173,915.00
Base 99.380000 0.00 0.00 0.00 -173,915.00

16 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

175,000.000 1.000000 NHHL Local 99.125000 0.00 0.00 0.00 173,468.75
Base 99.125000 0.00 0.00 0.00 173,468.75

16 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-175,000.000 1.000000 NHHL Local 99.125000 0.00 0.00 0.00 -173,468.75
Base 99.125000 0.00 0.00 0.00 -173,468.75

17 Aug 2012 1 CREDIT SUISSE FIRST BOSTON USD/OTH21 Sep 2012

175,000.000 1.000000 NHHL Local 99.375000 0.00 0.00 0.00 173,906.25
Base 99.375000 0.00 0.00 0.00 173,906.25

16 Aug 2012 1 CREDIT SUISSE FIRST BOSTON USD/OTH21 Sep 2012

175,000.000 1.000000 NHHL Local 99.125000 0.00 0.00 0.00 173,468.75
Base 99.125000 0.00 0.00 0.00 173,468.75

986HVZII2 Total

350,000.000 Local 0.00 0.00 0.00 347,375.00
Base 0.00 0.00 0.00 347,375.00

986JEEII4 LEVEL 3 FINANCING INC 1%   01 Aug 2019 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

986JEFII1 PILOT TRAVEL CENTERS LLC 1%   07 Aug 2019 23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

750,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 744,375.00
Base 99.250000 0.00 0.00 0.00 744,375.00
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986JWFII1 DAVITA, INC. 1%   02 Sep 2019 21 Aug 2012 41 JP MORGANCHASE BANK USD/OTHOPEN

130,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 129,350.00
Base 99.500000 0.00 0.00 0.00 129,350.00

986JWUII8 SERVICEMASTER COMPANY 1%   31 Jan 2017 22 Aug 2012 14 PAYDOWN USD/OTH05 Sep 2012

351,071.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 351,071.61
Base 100.000000 0.00 0.00 0.00 351,071.61

24 Jul 2012 CITIBANK ADR USD/OTH

351,071.620 1.000000 NHHL Local 99.249999 0.00 0.00 0.00 348,438.58
Base 99.249999 0.00 0.00 0.00 348,438.58

24 Jul 2012 CITIBANK ADR USD/OTHCANCEL

-351,071.620 1.000000 NHHL Local 99.249999 0.00 0.00 0.00 -348,438.58
Base 99.249999 0.00 0.00 0.00 -348,438.58

24 Jul 2012 64 CITIBANK ADR USD/OTHOPEN

350,193.930 1.000000 NHHL Local 99.250001 0.00 0.00 0.00 347,567.48
Base 99.250001 0.00 0.00 0.00 347,567.48

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

877.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 877.69
Base 100.000000 0.00 0.00 0.00 877.69

986JWUII8 Total

702,143.230 Local 0.00 0.00 0.00 699,516.78
Base 0.00 0.00 0.00 699,516.78

986JYSII1 SABRE, INC. 1%   29 Dec 2017 10 Aug 2012 STATE STREET BANK AND TRUST USD/BOS10 Aug 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

987HMVII0 RJO HOLDINGS CORP 1%   10 Dec 2015 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

901.350 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 901.35
Base 100.000000 0.00 0.00 0.00 901.35

987HNDII9 SUNQUEST INFORMATION SYSTEMS I 1%   16 Dec 2016 22 Aug 2012 PAYDOWN USD/OTH22 Aug 2012
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470,757.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 470,757.41
Base 100.000000 0.00 0.00 0.00 470,757.41

22 Aug 2012 PAYDOWN USD/OTH22 Aug 2012

694,367.180 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 694,367.18
Base 100.000000 0.00 0.00 0.00 694,367.18

987HNDII9 Total

1,165,124.590 Local 0.00 0.00 0.00 1,165,124.59
Base 0.00 0.00 0.00 1,165,124.59

987HNGII2 VIRTUAL RADIOLOGIC CORP 1%   03 Nov 2016 02 Jul 2012 1 PAYDOWN USD/OTH03 Jul 2012

1,338.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,338.50
Base 100.000000 0.00 0.00 0.00 1,338.50

23 Aug 2012 STATE STREET BANK AND TRUST USD/BOS23 Aug 2012

527,367.720 1.000000 NHHL Local 99.042389 0.00 0.00 0.00 522,317.59
Base 99.042389 0.00 0.00 0.00 522,317.59

987HNGII2 Total

528,706.220 Local 0.00 0.00 0.00 523,656.09
Base 0.00 0.00 0.00 523,656.09

987HYYII1 CITGO PETROLEUM CORP 1%   23 Jun 2017 28 Sep 2012 PAYDOWN USD/OTH

2,109.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,109.97
Base 100.000000 0.00 0.00 0.00 2,109.97

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,109.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,109.97
Base 100.000000 0.00 0.00 0.00 -2,109.97

28 Sep 2012 PAYDOWN USD/OTH

2,109.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,109.97
Base 100.000000 0.00 0.00 0.00 2,109.97

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-2,109.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,109.97
Base 100.000000 0.00 0.00 0.00 -2,109.97
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28 Sep 2012 3 PAYDOWN USD/OTHOPEN

2,109.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,109.97
Base 100.000000 0.00 0.00 0.00 2,109.97

987HYYII1 Total

2,109.970 Local 0.00 0.00 0.00 2,109.97
Base 0.00 0.00 0.00 2,109.97

987PTWII3 CITGO PETROLEUM CORPORATION 1%   24 Jun 2015 28 Sep 2012 PAYDOWN USD/OTH

16,768.850 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 16,768.85
Base 100.000000 0.00 0.00 0.00 16,768.85

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-16,768.850 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -16,768.85
Base 100.000000 0.00 0.00 0.00 -16,768.85

28 Sep 2012 PAYDOWN USD/OTH

16,768.850 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 16,768.85
Base 100.000000 0.00 0.00 0.00 16,768.85

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-16,768.850 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -16,768.85
Base 100.000000 0.00 0.00 0.00 -16,768.85

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

16,768.850 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 16,768.85
Base 100.000000 0.00 0.00 0.00 16,768.85

987PTWII3 Total

16,768.850 Local 0.00 0.00 0.00 16,768.85
Base 0.00 0.00 0.00 16,768.85

987QZCII8 GENTEK 1%   06 Oct 2015 23 Aug 2012 PAYDOWN USD/OTH23 Aug 2012

47,647.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 47,647.06
Base 100.000000 0.00 0.00 0.00 47,647.06

987YMNII1 MERISANT CO 1%   08 Jan 2014 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012
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2,557.540 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,557.54
Base 100.000000 0.00 0.00 0.00 2,557.54

988BJSII3 NAVISTAR INTERNATIONAL CORPORA 1%   05 Sep 2017 20 Aug 2012 1 JPMORGAN CHASE BANK USD/OTH31 Aug 2012

235,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 237,350.00
Base 101.000000 0.00 0.00 0.00 237,350.00

17 Aug 2012 7 JPMORGAN CHASE BANK USD/OTH06 Sep 2012

235,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 236,762.50
Base 100.750000 0.00 0.00 0.00 236,762.50

988BJSII3 Total

470,000.000 Local 0.00 0.00 0.00 474,112.50
Base 0.00 0.00 0.00 474,112.50

988FWTII7 FOXCO ACQUISITION SUB LLC 0.01%   31 Jul 2017 20 Sep 2012 14 UBS AG USD/OTHOPEN

236,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 237,180.00
Base 100.500000 0.00 0.00 0.00 237,180.00

988GVGII4 PAR PHARMACEUTICAL COMPANIES, 1%   30 Sep 2019 28 Sep 2012 10 BANK OF AMERICA USD/OTHOPEN

1,152,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 1,149,120.00
Base 99.750000 0.00 0.00 0.00 1,149,120.00

988GVKII5 ALKERMES INC 1%   18 Sep 2019 19 Sep 2012 17 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

57,000.000 1.000000 NHHL Local 100.130000 0.00 0.00 0.00 57,074.10
Base 100.130000 0.00 0.00 0.00 57,074.10

988GVLII3 STATION CASINOS, INC. 1%   07 Sep 2019 24 Sep 2012 17 BANK OF AMERICA USD/OTHOPEN

269,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 270,022.20
Base 100.380000 0.00 0.00 0.00 270,022.20

19 Sep 2012 17 BANK OF AMERICA USD/OTHOPEN

301,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 301,752.50
Base 100.250000 0.00 0.00 0.00 301,752.50
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988GVLII3 Total

570,000.000 Local 0.00 0.00 0.00 571,774.70
Base 0.00 0.00 0.00 571,774.70

988GVOII7 SERTA SIMMONS HOLDINGS, LLC. 1%   19 Sep 2019 27 Sep 2012 6 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

988GVOII7 SERTA SIMMONS HOLDINGS, LLC. 1%   19 Sep 2019 25 Sep 2012 13 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

228,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 227,726.40
Base 99.880000 0.00 0.00 0.00 227,726.40

20 Sep 2012 17 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

342,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 342,000.00
Base 100.000000 0.00 0.00 0.00 342,000.00

988GVOII7 Total

1,320,000.000 Local 0.00 0.00 0.00 1,315,976.40
Base 0.00 0.00 0.00 1,315,976.40

988JMAII1 CONVATEC INC 1%   22 Dec 2016 24 Sep 2012 14 JP MORGANCHASE BANK USD/OTHOPEN

114,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 114,285.00
Base 100.250000 0.00 0.00 0.00 114,285.00

988JMCII7 COLLECTIVE BRANDS FINANCE INC 1%   19 Sep 2019 26 Sep 2012 10 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

1,000,000.000 1.000000 NHHM Local 100.375000 0.00 0.00 0.00 1,003,750.00
Base 100.375000 0.00 0.00 0.00 1,003,750.00

988JMGII8 CNO FINANCIAL GROUP INC 1%   20 Sep 2018 26 Sep 2012 10 JP MORGANCHASE BANK USD/OTHOPEN

500,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 502,500.00
Base 100.500000 0.00 0.00 0.00 502,500.00

988JMPII8 INFOUSA INC 1%   05 Apr 2018 24 Sep 2012 17 BANK OF AMERICA USD/OTHOPEN

114,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 114,433.20
Base 100.380000 0.00 0.00 0.00 114,433.20
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988KLFII8 OLLIE S BARGAIN OUTLET, INC. 1%   27 Sep 2019 27 Sep 2012 11 JEFFERIES+ COMPANY INC USD/OTHOPEN

110,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 110,000.00
Base 100.000000 0.00 0.00 0.00 110,000.00

988KLHII4 PEP BOYS MANNY, MOE + JACK (TH 1%   17 Oct 2018 27 Sep 2012 WELLS FARGO BANK USD/OTH

375,000.000 1.000000 NHHM Local 100.750000 0.00 0.00 0.00 377,812.50
Base 100.750000 0.00 0.00 0.00 377,812.50

27 Sep 2012 WELLS FARGO BANK USD/OTHCANCEL

-375,000.000 1.000000 NHHM Local 100.750000 0.00 0.00 0.00 -377,812.50
Base 100.750000 0.00 0.00 0.00 -377,812.50

988KLHII4 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988KMJII9 INTELSAT JACKSON HOLDINGS LTD 1%   02 Apr 2018 26 Sep 2012 10 GOLDMAN SACHS + CO USD/OTHOPEN

255,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 255,000.00
Base 100.000000 0.00 0.00 0.00 255,000.00

988KMLII4 BURGER KING CORPORATION 1%   27 Sep 2019 28 Sep 2012 10 JP MORGANCHASE BANK USD/OTHOPEN

800,000.000 1.000000 NHHL Local 100.130000 0.00 0.00 0.00 801,040.00
Base 100.130000 0.00 0.00 0.00 801,040.00

98919MAD7 ZAYO GROUP LLC 7.125%   02 Jul 2019 28 Sep 2012 PAYDOWN USD/OTH

3,520.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,520.00
Base 100.000000 0.00 0.00 0.00 3,520.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-3,520.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,520.00
Base 100.000000 0.00 0.00 0.00 -3,520.00

28 Sep 2012 PAYDOWN USD/OTH

3,520.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,520.00
Base 100.000000 0.00 0.00 0.00 3,520.00

28 Sep 2012 PAYDOWN USD/OTHCANCEL
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-3,520.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -3,520.00
Base 100.000000 0.00 0.00 0.00 -3,520.00

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

3,520.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,520.00
Base 100.000000 0.00 0.00 0.00 3,520.00

98919MAD7 Total

3,520.000 Local 0.00 0.00 0.00 3,520.00
Base 0.00 0.00 0.00 3,520.00

ACI02ABF5 99Z01WM66 USTN FWD 08 31 12 3%   15 May 2042 16 Aug 2012 JPMORGAN SECURITIES INC USD/FED31 Aug 2012

750,000.000 1.000000 NHIO Local 101.720277 6,603.26 0.00 0.00 762,902.08
Base 101.720277 6,603.26 0.00 0.00 762,902.08

24 Aug 2012 J.P. MORGAN SECURITIES LLC USD/DTC31 Aug 2012

750,000.000 1.000000 NHIO Local 104.843750 6,603.26 0.00 0.00 786,328.13
Base 104.843750 6,603.26 0.00 0.00 786,328.13

ACI02ABF5 Total

1,500,000.000 Local 13,206.52 0.00 0.00 1,549,230.21
Base 13,206.52 0.00 0.00 1,549,230.21

ACI02DM18 99Z01X1V2 USTN FWD 09 28 12 3%   15 May 2042 31 Aug 2012 JPMORGAN SECURITIES INC USD/FED28 Sep 2012

750,000.000 1.000000 NHIO Local 105.920858 8,315.22 0.00 0.00 794,406.44
Base 105.920858 8,315.22 0.00 0.00 794,406.44

C1467EAB6 CCS INC 0% 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

2,487.800 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,487.80
Base 100.000000 0.00 0.00 0.00 2,487.80

C3927NAE0 GIBSON ENERGY ULC 1%   15 Jun 2018 25 May 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-335,160.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 -334,322.10
Base 99.750000 0.00 0.00 0.00 -334,322.10

21 Jun 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-345,333.430 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -345,333.43
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Base 100.000000 0.00 0.00 0.00 -345,333.43

25 May 2012 RESTRUCTURE NON CASH USD/OTH

327,774.440 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 326,955.00
Base 99.750000 0.00 0.00 0.00 326,955.00

25 May 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-327,774.440 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 -326,955.00
Base 99.750000 0.00 0.00 0.00 -326,955.00

21 Jun 2012 JP MORGANCHASE BANK USD/OTH18 Jul 2012

352,718.990 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 352,718.99
Base 100.000000 0.00 0.00 0.00 352,718.99

25 May 2012 121 RESTRUCTURE NON CASH USD/OTHOPEN

326,952.950 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 326,135.57
Base 99.750000 0.00 0.00 0.00 326,135.57

28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

821.490 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 821.49
Base 100.000000 0.00 0.00 0.00 821.49

C3927NAE0 Total

0.000 Local 0.00 0.00 0.00 20.52
Base 0.00 0.00 0.00 20.52

C5218EAB9 LUXLAS FD LTD PARTNERSHIP 1%   12 Aug 2017 15 Aug 2012 PAYDOWN USD/OTH15 Aug 2012

2,521.490 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,521.49
Base 100.000000 0.00 0.00 0.00 2,521.49

28 Sep 2012 PAYDOWN USD/OTH

5,455.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,455.72
Base 100.000000 0.00 0.00 0.00 5,455.72

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-5,455.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,455.72
Base 100.000000 0.00 0.00 0.00 -5,455.72

28 Sep 2012 PAYDOWN USD/OTH
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1,794.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,794.01
Base 100.000000 0.00 0.00 0.00 1,794.01

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,794.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,794.01
Base 100.000000 0.00 0.00 0.00 -1,794.01

28 Sep 2012 PAYDOWN USD/OTH

5,455.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,455.72
Base 100.000000 0.00 0.00 0.00 5,455.72

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-5,455.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,455.72
Base 100.000000 0.00 0.00 0.00 -5,455.72

28 Sep 2012 PAYDOWN USD/OTH

1,794.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,794.01
Base 100.000000 0.00 0.00 0.00 1,794.01

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,794.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,794.01
Base 100.000000 0.00 0.00 0.00 -1,794.01

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

1,794.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,794.01
Base 100.000000 0.00 0.00 0.00 1,794.01

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

5,455.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,455.72
Base 100.000000 0.00 0.00 0.00 5,455.72

28 Sep 2012 PAYDOWN USD/OTH

5,455.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,455.72
Base 100.000000 0.00 0.00 0.00 5,455.72

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-5,455.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,455.72
Base 100.000000 0.00 0.00 0.00 -5,455.72
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28 Sep 2012 PAYDOWN USD/OTH

1,794.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,794.01
Base 100.000000 0.00 0.00 0.00 1,794.01

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,794.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,794.01
Base 100.000000 0.00 0.00 0.00 -1,794.01

28 Sep 2012 PAYDOWN USD/OTH

5,455.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,455.72
Base 100.000000 0.00 0.00 0.00 5,455.72

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-5,455.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,455.72
Base 100.000000 0.00 0.00 0.00 -5,455.72

28 Sep 2012 PAYDOWN USD/OTH

1,794.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,794.01
Base 100.000000 0.00 0.00 0.00 1,794.01

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,794.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,794.01
Base 100.000000 0.00 0.00 0.00 -1,794.01

C5218EAB9 Total

9,771.220 Local 0.00 0.00 0.00 9,771.22
Base 0.00 0.00 0.00 9,771.22

C5818LAC5 MOOD MEDIA CORP 1%   06 May 2018 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

3,125.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,125.00
Base 100.000000 0.00 0.00 0.00 3,125.00

C9413PAF0 VALEANT PHARMACEUTICALS INTL 1%   13 Feb 2019 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

3,128.130 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,128.13
Base 100.000000 0.00 0.00 0.00 3,128.13

C9413PAG8 VALEANT PHARMACEUTICALS INTL I 1%   13 Feb 2019 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012
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833.330 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 833.33
Base 100.000000 0.00 0.00 0.00 833.33

G7735RAC4 SSI INVTS II LTD 1%   26 May 2017 28 Sep 2012 3 PAYDOWN USD/OTHOPEN

1,681.890 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,681.89
Base 100.000000 0.00 0.00 0.00 1,681.89

28 Sep 2012 PAYDOWN USD/OTH

1,681.890 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,681.89
Base 100.000000 0.00 0.00 0.00 1,681.89

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,681.890 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,681.89
Base 100.000000 0.00 0.00 0.00 -1,681.89

28 Sep 2012 4 PAYDOWN USD/OTHOPEN

657,620.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 657,620.37
Base 100.000000 0.00 0.00 0.00 657,620.37

28 Sep 2012 SHARE ADJUSTMENT USD/BOS28 Sep 2012

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

G7735RAC4 Total

659,302.270 Local 0.00 0.00 0.00 659,302.26
Base 0.00 0.00 0.00 659,302.26

G7735RAD2 SSI INVTS II LTD 1%   26 May 2017 28 Sep 2012 PAYDOWN USD/OTH

681.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 681.25
Base 100.000000 0.00 0.00 0.00 681.25

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-681.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -681.25
Base 100.000000 0.00 0.00 0.00 -681.25

28 Sep 2012 3 PAYDOWN USD/OTHOPEN

681.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 681.25
Base 100.000000 0.00 0.00 0.00 681.25
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28 Sep 2012 4 PAYDOWN USD/OTHOPEN

269,775.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 269,775.00
Base 100.000000 0.00 0.00 0.00 269,775.00

G7735RAD2 Total

270,456.250 Local 0.00 0.00 0.00 270,456.25
Base 0.00 0.00 0.00 270,456.25

L5137LAC9 INTELSAT JACKSON HLDGS S A 1%   02 Apr 2018 12 Jul 2012 PAYDOWN USD/OTH12 Jul 2012

3,241.580 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,241.58
Base 100.000000 0.00 0.00 0.00 3,241.58

L5137LAC9 INTELSAT JACKSON HLDGS S A 1%   02 Apr 2018 12 Jul 2012 PAYDOWN USD/OTH12 Jul 2012

3,131.280 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,131.28
Base 100.000000 0.00 0.00 0.00 3,131.28

L5137LAC9 Total

6,372.860 Local 0.00 0.00 0.00 6,372.86
Base 0.00 0.00 0.00 6,372.86

L7601FAE1 PINNACLE HOLDCO SARL 1%   30 Jul 2020 28 Sep 2012 PAYDOWN USD/OTH

23,955.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 23,955.56
Base 100.000000 0.00 0.00 0.00 23,955.56

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-23,955.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -23,955.56
Base 100.000000 0.00 0.00 0.00 -23,955.56

28 Sep 2012 PAYDOWN USD/OTH

23,955.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 23,955.56
Base 100.000000 0.00 0.00 0.00 23,955.56

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-23,955.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -23,955.56
Base 100.000000 0.00 0.00 0.00 -23,955.56

28 Sep 2012 PAYDOWN USD/OTH
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23,955.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 23,955.56
Base 100.000000 0.00 0.00 0.00 23,955.56

28 Sep 2012 PAYDOWN USD/OTHCANCEL

-23,955.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -23,955.56
Base 100.000000 0.00 0.00 0.00 -23,955.56

L7601FAE1 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

L8355HAC7 SHIELD FINANCE CO SARL 1%   10 May 2019 28 Sep 2012 4 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

N8879VAB3 TRONOX PIGMENTS (NETHERLANDS) 1%   08 Feb 2018 23 Jul 2012 20 BARCLAYS BANK USD/OTH21 Aug 2012

785,714.290 1.000000 NHHM Local 98.125000 0.00 0.00 0.00 770,982.15
Base 98.125000 0.00 0.00 0.00 770,982.15

N8879VAC1 TRONOX PIGMENTS (NETHERLANDS) 1%   08 Feb 2018 23 Jul 2012 20 BARCLAYS BANK USD/OTH21 Aug 2012

214,285.720 1.000000 NHHM Local 98.124998 0.00 0.00 0.00 210,267.86
Base 98.124998 0.00 0.00 0.00 210,267.86

US DOLLAR  Total

320,984,985.160

34,540,818.000

2,180,023.59

2,180,023.59

0.00

0.00

0.00

0.00

327,891,335.19

327,891,335.19

Local

Base

FIXED INCOME  Total
2,708,821,985.160

34,540,818.000 3,044,389.34 0.00 0.00 558,839,590.54Base

FIXED INCOME - SHORT
EURO CURRENCY

GERMANY

972YXAII4 99Z01WAV4 BGB FWD 09 14 12 4.25%   28 Sep 2014 23 Jul 2012 MORGAN STANLEY CO INCORPORATED EUR/EUR
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650,000.000 0.824810 NHIO Local 107.836962 26,568.31 0.00 0.00 700,940.25
Base 130.741579 32,211.43 0.00 0.00 849,820.26

23 Jul 2012 MORGAN STANLEY CO INCORPORATED EUR/EURCANCEL

-650,000.000 0.824810 NHIO Local 107.836962 -26,568.31 0.00 0.00 -700,940.25
Base 130.741579 -32,211.43 0.00 0.00 -849,820.26

23 Jul 2012 BANC OF AMERICA SECURITIES EUR/EUR

650,000.000 0.824810 NHIO Local 107.833852 26,568.31 0.00 0.00 700,920.04
Base 130.737809 32,211.43 0.00 0.00 849,795.76

23 Jul 2012 BANC OF AMERICA SECURITIES EUR/EURCANCEL

-650,000.000 0.824810 NHIO Local 107.833852 -26,568.31 0.00 0.00 -700,920.04
Base 130.737809 -32,211.43 0.00 0.00 -849,795.76

23 Jul 2012 MERRILL LYNCH INTERNATIONAL EUR/EUR

650,000.000 0.824810 NHIO Local 107.833852 26,568.31 0.00 0.00 700,920.04
Base 130.737809 32,211.43 0.00 0.00 849,795.76

23 Jul 2012 MERRILL LYNCH INTERNATIONAL EUR/EURCANCEL

-650,000.000 0.824810 NHIO Local 107.833852 -26,568.31 0.00 0.00 -700,920.04
Base 130.737809 -32,211.43 0.00 0.00 -849,795.76

972YXAII4 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988GUGII5 BGB FWD  11 14 2012 4.25%   28 Sep 2014 07 Sep 2012 MORGAN STANLEY CO INCORPORATED EUR/EUR

650,000.000 0.781586 NHIO Local 107.218055 3,557.19 0.00 0.00 696,917.36
Base 137.180112 4,551.25 0.00 0.00 891,670.73

07 Sep 2012 MORGAN STANLEY CO INCORPORATED EUR/EURCANCEL

-650,000.000 0.781586 NHIO Local 107.218055 -3,557.19 0.00 0.00 -696,917.36
Base 137.180112 -4,551.25 0.00 0.00 -891,670.73

07 Sep 2012 MERRILL LYNCH INTERNATIONAL EUR/EUR

650,000.000 0.781586 NHIO Local 107.208058 3,557.19 0.00 0.00 696,852.38
Base 137.167321 4,551.25 0.00 0.00 891,587.59
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07 Sep 2012 MERRILL LYNCH INTERNATIONAL EUR/EURCANCEL

-650,000.000 0.781586 NHIO Local 107.208058 -3,557.19 0.00 0.00 -696,852.38
Base 137.167321 -4,551.25 0.00 0.00 -891,587.59

988GUGII5 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

GERMANY Total
0.000 0.00

0.00 0.00

0.00

0.00

0.00 0.00

0.00

Local

Base

EURO CURRENCY  Total

0.000 0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

Local

Base

POUND STERLING

972WYAII7 99Z01VZP2 UK GILT FWD 08 20 12 1.75%   22 Jan 2017 18 Jul 2012 UBS AG GBP/GBV

4,875,000.000 0.639611 NHIO Local 105.505254 6,723.00 0.00 0.00 5,143,381.15
Base 164.952219 10,511.08 0.00 0.00 8,041,420.72

18 Jul 2012 UBS AG GBP/GBVCANCEL

-4,875,000.000 0.639611 NHIO Local 105.505254 -6,723.00 0.00 0.00 -5,143,381.15
Base 164.952219 -10,511.08 0.00 0.00 -8,041,420.72

19 Jul 2012 BARCLAYS CAPITAL GBP/GBV

2,975,000.000 0.636213 NHIO Local 105.235051 4,102.75 0.00 0.00 3,130,742.78
Base 165.408520 6,448.71 0.00 0.00 4,920,903.50

19 Jul 2012 BARCLAYS CAPITAL GBP/GBVCANCEL

-2,975,000.000 0.636213 NHIO Local 105.235051 -4,102.75 0.00 0.00 -3,130,742.78
Base 165.408520 -6,448.71 0.00 0.00 -4,920,903.50

19 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBV

1,875,000.000 0.636213 NHIO Local 105.239158 2,585.77 0.00 0.00 1,973,234.22
Base 165.414976 4,064.31 0.00 0.00 3,101,530.81
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19 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBVCANCEL

-1,875,000.000 0.636213 NHIO Local 105.239158 -2,585.77 0.00 0.00 -1,973,234.22
Base 165.414976 -4,064.31 0.00 0.00 -3,101,530.81

25 Jul 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV

1,355,000.000 0.646266 NHIO Local 105.521500 1,868.65 0.00 0.00 1,429,816.33
Base 163.278743 2,891.46 0.00 0.00 2,212,426.97

25 Jul 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVCANCEL

-1,355,000.000 0.646266 NHIO Local 105.521500 -1,868.65 0.00 0.00 -1,429,816.33
Base 163.278743 -2,891.46 0.00 0.00 -2,212,426.97

25 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBV

1,070,000.000 0.646266 NHIO Local 105.530779 1,475.61 0.00 0.00 1,129,179.34
Base 163.293101 2,283.29 0.00 0.00 1,747,236.18

25 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBVCANCEL

-1,070,000.000 0.646266 NHIO Local 105.530779 -1,475.61 0.00 0.00 -1,129,179.34
Base 163.293101 -2,283.29 0.00 0.00 -1,747,236.18

25 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBV

1,070,000.000 0.646037 NHIO Local 105.530779 1,475.61 0.00 0.00 1,129,179.34
Base 163.350983 2,284.10 0.00 0.00 1,747,855.52

25 Jul 2012 MERRILL LYNCH INTERNATIONAL GBP/GBVCANCEL

-1,070,000.000 0.646037 NHIO Local 105.530779 -1,475.61 0.00 0.00 -1,129,179.34
Base 163.350983 -2,284.10 0.00 0.00 -1,747,855.52

972WYAII7 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988CNUII1 99Z01WTR3 UK GILT FWD 10 19 20 1.75%   22 Jan 2017 14 Aug 2012 UBS AG GBP/GBVOPEN

4,875,000.000 0.637308 NHIO Local 104.998562 20,632.64 0.00 0.00 5,118,679.88
Base 164.753246 32,374.68 0.00 0.00 8,031,720.73

14 Aug 2012 MERRILL LYNCH INTERNATIONAL GBP/GBVOPEN

2,945,000.000 0.637308 NHIO Local 104.996636 12,464.23 0.00 0.00 3,092,150.94
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Base 164.750224 19,557.62 0.00 0.00 4,851,894.13

988CNUII1 Total

7,820,000.000 Local 33,096.87 0.00 0.00 8,210,830.82
Base 51,932.30 0.00 0.00 12,883,614.86

988ECAII3 99Z01X076  UK GILT FWD  100120 4%   07 Mar 2022 22 Aug 2012 BARCLAYS CAPITAL GBP/GBV

2,150,000.000 0.632931 NHIO Local 120.379620 5,701.66 0.00 0.00 2,588,161.83
Base 190.193907 9,008.34 0.00 0.00 4,089,169.01

22 Aug 2012 BARCLAYS CAPITAL GBP/GBVCANCEL

-2,150,000.000 0.632931 NHIO Local 120.379620 -5,701.66 0.00 0.00 -2,588,161.83
Base 190.193907 -9,008.34 0.00 0.00 -4,089,169.01

988ECAII3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988JXJII0 99Z01Y4T2  UK GILT FWD  11 01 4%   07 Mar 2022 25 Sep 2012 BARCLAYS CAPITAL GBP/GBVOPEN

2,150,000.000 0.616067 NHIO Local 120.692624 13,066.30 0.00 0.00 2,594,891.41
Base 195.908276 21,209.22 0.00 0.00 4,212,027.93

ACI028PW8 99Z01W8G0 UK GILT FWD 08 4%   07 Mar 2022 18 Jul 2012 BARCLAYS CAPITAL GBP/GBV

1,075,000.000 0.639611 NHIO Local 122.136225 -817.93 0.00 0.00 1,312,964.42
Base 190.953916 -1,278.79 0.00 0.00 2,052,754.59

18 Jul 2012 BARCLAYS CAPITAL GBP/GBVCANCEL

-1,075,000.000 0.639611 NHIO Local 122.136225 817.93 0.00 0.00 -1,312,964.42
Base 190.953916 1,278.79 0.00 0.00 -2,052,754.59

19 Jul 2012 BARCLAYS CAPITAL GBP/GBV

1,075,000.000 0.636213 NHIO Local 122.103032 -817.93 0.00 0.00 1,312,607.59
Base 191.921624 -1,285.62 0.00 0.00 2,063,157.45

19 Jul 2012 BARCLAYS CAPITAL GBP/GBVCANCEL

-1,075,000.000 0.636213 NHIO Local 122.103032 817.93 0.00 0.00 -1,312,607.59
Base 191.921624 1,285.62 0.00 0.00 -2,063,157.45
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ACI028PW8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

POUND STERLING  Total

9,970,000.000 46,163.17

73,141.52

0.00

0.00

0.00

0.00

10,805,722.23

17,095,642.79

Local

Base

US DOLLAR

988KSBII0 99Z01Y744 USTN FWD 11 26 12 0.625%   31 Aug 2017 26 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FEDOPEN

1,885,000.000 1.000000 NHIO Local 99.866719 2,831.41 0.00 0.00 1,882,487.65
Base 99.866719 2,831.41 0.00 0.00 1,882,487.65

27 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FEDOPEN

1,865,000.000 1.000000 NHIO Local 99.953988 2,801.36 0.00 0.00 1,864,141.88
Base 99.953988 2,801.36 0.00 0.00 1,864,141.88

988KSBII0 Total

3,750,000.000 Local 5,632.77 0.00 0.00 3,746,629.53
Base 5,632.77 0.00 0.00 3,746,629.53

US DOLLAR  Total

3,750,000.000 5,632.77

5,632.77

0.00

0.00

0.00

0.00

3,746,629.53

3,746,629.53

Local

Base

FIXED INCOME - SHORT  Total
13,720,000.000

78,774.29 0.00 0.00 20,842,272.32Base

OPTIONS EXPIRED_BUYS
US DOLLAR

99Z767040 10YR US TREASURY NOTE FTR OPTN SEP12 130 PUT 24 Aug 2012 OPTION EXPIRED USD/24 Aug 2012

27.000 1.000000 NHIO Local 0.000000 0.00 0.00 0.00 0.00
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Base 0.000000 0.00 0.00 0.00 0.00

99Z833248 USDCZK98 USD CALL CZK PUT SEPT12 21.16 CALL 21 Sep 2012 OPTION EXPIRED USD/21 Sep 2012

542,000.000 1.000000 NHIO Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

US DOLLAR  Total

542,027.000 0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

Local

Base

OPTIONS EXPIRED_BUYS  Total
542,027.000

0.00 0.00 0.00 0.00Base

SHORT TERM MATURITIES
US DOLLAR

396999005 GREENWICH REPO 1%   03 Jul 2012 03 Jul 2012 MATURITY USD/OTH03 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   02 Jul 2012 02 Jul 2012 1 MATURITY USD/OTH03 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   05 Jul 2012 05 Jul 2012 MATURITY USD/OTH05 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   06 Jul 2012 06 Jul 2012 MATURITY USD/OTH06 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   09 Jul 2012 09 Jul 2012 MATURITY USD/OTH09 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00
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396999005 GREENWICH REPO 1%   10 Jul 2012 10 Jul 2012 MATURITY USD/OTH10 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   11 Jul 2012 11 Jul 2012 MATURITY USD/OTH11 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   12 Jul 2012 12 Jul 2012 MATURITY USD/OTH12 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   13 Jul 2012 13 Jul 2012 MATURITY USD/OTH13 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   16 Jul 2012 16 Jul 2012 MATURITY USD/OTH16 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   17 Jul 2012 17 Jul 2012 MATURITY USD/OTH17 Jul 2012

4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

396999005 GREENWICH REPO 1%   18 Jul 2012 18 Jul 2012 MATURITY USD/OTH18 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   19 Jul 2012 19 Jul 2012 1 MATURITY USD/OTH20 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   20 Jul 2012 20 Jul 2012 MATURITY USD/OTH20 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   23 Jul 2012 23 Jul 2012 MATURITY USD/OTH23 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
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Units/Original Face

Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   24 Jul 2012 24 Jul 2012 MATURITY USD/OTH24 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   25 Jul 2012 25 Jul 2012 MATURITY USD/OTH25 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   26 Jul 2012 26 Jul 2012 MATURITY USD/OTH26 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   27 Jul 2012 27 Jul 2012 MATURITY USD/OTH27 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   30 Jul 2012 30 Jul 2012 MATURITY USD/OTH30 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   31 Jul 2012 31 Jul 2012 MATURITY USD/OTH31 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   01 Aug 2012 01 Aug 2012 MATURITY USD/OTH01 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   02 Aug 2012 02 Aug 2012 MATURITY USD/OTH02 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   03 Aug 2012 03 Aug 2012 MATURITY USD/OTH03 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   06 Aug 2012 06 Aug 2012 MATURITY USD/OTH06 Aug 2012
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Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   07 Aug 2012 07 Aug 2012 MATURITY USD/OTH07 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   08 Aug 2012 08 Aug 2012 MATURITY USD/OTH08 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   09 Aug 2012 09 Aug 2012 MATURITY USD/OTH09 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   10 Aug 2012 10 Aug 2012 MATURITY USD/OTH10 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   13 Aug 2012 13 Aug 2012 MATURITY USD/OTH13 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   14 Aug 2012 14 Aug 2012 MATURITY USD/OTH14 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   15 Aug 2012 15 Aug 2012 MATURITY USD/OTH15 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   16 Aug 2012 16 Aug 2012 MATURITY USD/OTH16 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   17 Aug 2012 17 Aug 2012 MATURITY USD/OTH17 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

Prepared by State StreetPage 1241



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

396999005 GREENWICH REPO 1%   20 Aug 2012 20 Aug 2012 MATURITY USD/OTH20 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   21 Aug 2012 21 Aug 2012 MATURITY USD/OTH21 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   22 Aug 2012 22 Aug 2012 MATURITY USD/OTH22 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   23 Aug 2012 23 Aug 2012 MATURITY USD/OTH23 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   24 Aug 2012 24 Aug 2012 MATURITY USD/OTH24 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   27 Aug 2012 27 Aug 2012 MATURITY USD/OTH27 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   28 Aug 2012 28 Aug 2012 MATURITY USD/OTH28 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   29 Aug 2012 29 Aug 2012 MATURITY USD/OTH29 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   30 Aug 2012 30 Aug 2012 MATURITY USD/OTH30 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   31 Aug 2012 31 Aug 2012 MATURITY USD/OTH31 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
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Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   04 Sep 2012 04 Sep 2012 MATURITY USD/OTH04 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   05 Sep 2012 05 Sep 2012 MATURITY USD/OTH05 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   06 Sep 2012 06 Sep 2012 MATURITY USD/OTH06 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   07 Sep 2012 07 Sep 2012 MATURITY USD/OTH07 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   10 Sep 2012 10 Sep 2012 MATURITY USD/OTH10 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   11 Sep 2012 11 Sep 2012 MATURITY USD/OTH11 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   12 Sep 2012 12 Sep 2012 MATURITY USD/OTH12 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   13 Sep 2012 13 Sep 2012 MATURITY USD/OTH13 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   14 Sep 2012 14 Sep 2012 MATURITY USD/OTH14 Sep 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   17 Sep 2012 17 Sep 2012 MATURITY USD/OTH17 Sep 2012
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Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1%   18 Sep 2012 18 Sep 2012 MATURITY USD/OTH18 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   19 Sep 2012 19 Sep 2012 MATURITY USD/OTH19 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   20 Sep 2012 20 Sep 2012 MATURITY USD/OTH20 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

396999005 GREENWICH REPO 1%   21 Sep 2012 21 Sep 2012 MATURITY USD/OTH21 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   24 Sep 2012 24 Sep 2012 MATURITY USD/OTH24 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   25 Sep 2012 25 Sep 2012 MATURITY USD/OTH25 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   26 Sep 2012 26 Sep 2012 MATURITY USD/OTH26 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   27 Sep 2012 27 Sep 2012 MATURITY USD/OTH27 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

396999005 GREENWICH REPO 1%   28 Sep 2012 28 Sep 2012 MATURITY USD/OTH28 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00
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Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

396999005 Total

234,000,000.000 Local 0.00 0.00 0.00 234,000,000.00
Base 0.00 0.00 0.00 234,000,000.00

446199002 JP MORGAN TRI PARTY REPO 1%   03 Aug 2012 03 Aug 2012 MATURITY USD/OTH03 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

446199002 JP MORGAN TRI PARTY REPO 1%   14 Aug 2012 14 Aug 2012 MATURITY USD/OTH14 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

446199002 Total

10,000,000.000 Local 0.00 0.00 0.00 10,000,000.00
Base 0.00 0.00 0.00 10,000,000.00

455995001 MERRILL LYNCH REPO 1%   03 Jul 2012 03 Jul 2012 MATURITY USD/OTH03 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   02 Jul 2012 02 Jul 2012 1 MATURITY USD/OTH03 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   05 Jul 2012 05 Jul 2012 MATURITY USD/OTH05 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   06 Jul 2012 06 Jul 2012 MATURITY USD/OTH06 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   09 Jul 2012 09 Jul 2012 MATURITY USD/OTH09 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   10 Jul 2012 10 Jul 2012 MATURITY USD/OTH10 Jul 2012
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Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   11 Jul 2012 11 Jul 2012 MATURITY USD/OTH11 Jul 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   12 Jul 2012 12 Jul 2012 MATURITY USD/OTH12 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   13 Jul 2012 13 Jul 2012 MATURITY USD/OTH13 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   16 Jul 2012 16 Jul 2012 MATURITY USD/OTH16 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   17 Jul 2012 17 Jul 2012 MATURITY USD/OTH17 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   18 Jul 2012 18 Jul 2012 MATURITY USD/OTH18 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   19 Jul 2012 19 Jul 2012 1 MATURITY USD/OTH20 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   20 Jul 2012 20 Jul 2012 MATURITY USD/OTH20 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   23 Jul 2012 23 Jul 2012 MATURITY USD/OTH23 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00
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Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

455995001 MERRILL LYNCH REPO 1%   24 Jul 2012 24 Jul 2012 MATURITY USD/OTH24 Jul 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   25 Jul 2012 25 Jul 2012 MATURITY USD/OTH25 Jul 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   26 Jul 2012 26 Jul 2012 MATURITY USD/OTH26 Jul 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   27 Jul 2012 27 Jul 2012 MATURITY USD/OTH27 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   30 Jul 2012 30 Jul 2012 MATURITY USD/OTH30 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   31 Jul 2012 31 Jul 2012 MATURITY USD/OTH31 Jul 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   01 Aug 2012 01 Aug 2012 MATURITY USD/OTH

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

01 Aug 2012 MATURITY USD/OTHCANCEL

-5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 -5,000,000.00
Base 100.000000 0.00 0.00 0.00 -5,000,000.00

455995001 MERRILL LYNCH REPO 1%   02 Aug 2012 02 Aug 2012 MATURITY USD/OTH

500,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 500,000,000.00
Base 100.000000 0.00 0.00 0.00 500,000,000.00

02 Aug 2012 MATURITY USD/OTHCANCEL

-500,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 -500,000,000.00
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July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 100.000000 0.00 0.00 0.00 -500,000,000.00

455995001 MERRILL LYNCH REPO 1%   01 Aug 2012 01 Aug 2012 MATURITY USD/OTH01 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   02 Aug 2012 02 Aug 2012 MATURITY USD/OTH02 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   06 Aug 2012 06 Aug 2012 MATURITY USD/OTH06 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   07 Aug 2012 07 Aug 2012 MATURITY USD/OTH07 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   08 Aug 2012 08 Aug 2012 MATURITY USD/OTH08 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   09 Aug 2012 09 Aug 2012 MATURITY USD/OTH09 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   10 Aug 2012 10 Aug 2012 MATURITY USD/OTH10 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   13 Aug 2012 13 Aug 2012 MATURITY USD/OTH13 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   15 Aug 2012 15 Aug 2012 MATURITY USD/OTH15 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   16 Aug 2012 16 Aug 2012 MATURITY USD/OTH16 Aug 2012
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5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   17 Aug 2012 17 Aug 2012 MATURITY USD/OTH17 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   20 Aug 2012 20 Aug 2012 MATURITY USD/OTH20 Aug 2012

5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1%   21 Aug 2012 21 Aug 2012 MATURITY USD/OTH21 Aug 2012

4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1%   22 Aug 2012 22 Aug 2012 MATURITY USD/OTH22 Aug 2012

4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1%   23 Aug 2012 23 Aug 2012 MATURITY USD/OTH23 Aug 2012

4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1%   24 Aug 2012 24 Aug 2012 MATURITY USD/OTH24 Aug 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   27 Aug 2012 27 Aug 2012 MATURITY USD/OTH27 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   28 Aug 2012 28 Aug 2012 MATURITY USD/OTH28 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   29 Aug 2012 29 Aug 2012 MATURITY USD/OTH29 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00
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455995001 MERRILL LYNCH REPO 1%   30 Aug 2012 30 Aug 2012 MATURITY USD/OTH30 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   31 Aug 2012 31 Aug 2012 MATURITY USD/OTH31 Aug 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   04 Sep 2012 04 Sep 2012 MATURITY USD/OTH04 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   05 Sep 2012 05 Sep 2012 MATURITY USD/OTH05 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   06 Sep 2012 06 Sep 2012 MATURITY USD/OTH06 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   07 Sep 2012 07 Sep 2012 MATURITY USD/OTH07 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   10 Sep 2012 10 Sep 2012 MATURITY USD/OTH10 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   11 Sep 2012 11 Sep 2012 MATURITY USD/OTH11 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   12 Sep 2012 12 Sep 2012 MATURITY USD/OTH12 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   13 Sep 2012 13 Sep 2012 MATURITY USD/OTH13 Sep 2012

3,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,000,000.00
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Base 100.000000 0.00 0.00 0.00 3,000,000.00

455995001 MERRILL LYNCH REPO 1%   14 Sep 2012 14 Sep 2012 MATURITY USD/OTH14 Sep 2012

1,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

455995001 MERRILL LYNCH REPO 1%   17 Sep 2012 17 Sep 2012 MATURITY USD/OTH17 Sep 2012

4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1%   18 Sep 2012 18 Sep 2012 MATURITY USD/OTH18 Sep 2012

4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1%   19 Sep 2012 19 Sep 2012 MATURITY USD/OTH19 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   20 Sep 2012 20 Sep 2012 MATURITY USD/OTH20 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   21 Sep 2012 21 Sep 2012 MATURITY USD/OTH21 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   24 Sep 2012 24 Sep 2012 MATURITY USD/OTH24 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   25 Sep 2012 25 Sep 2012 MATURITY USD/OTH25 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   26 Sep 2012 26 Sep 2012 MATURITY USD/OTH26 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   27 Sep 2012 27 Sep 2012 MATURITY USD/OTH27 Sep 2012
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2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 MERRILL LYNCH REPO 1%   28 Sep 2012 28 Sep 2012 MATURITY USD/OTH28 Sep 2012

2,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

455995001 Total

205,000,000.000 Local 0.00 0.00 0.00 205,000,000.00
Base 0.00 0.00 0.00 205,000,000.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Jul 2012 02 Jul 2012 MATURITY USD/BOS02 Jul 2012

778,516.680 1.000000 NHHL Local 100.000000 0.65 0.00 0.00 778,516.68
Base 100.000000 0.65 0.00 0.00 778,516.68

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Jul 2012 02 Jul 2012 MATURITY USD/BOS02 Jul 2012

4,119,814.820 1.000000 NHHM Local 100.000000 3.43 0.00 0.00 4,119,814.82
Base 100.000000 3.43 0.00 0.00 4,119,814.82

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Jul 2012 03 Jul 2012 MATURITY USD/BOS03 Jul 2012

948,985.680 1.000000 NHHL Local 100.000000 0.26 0.00 0.00 948,985.68
Base 100.000000 0.26 0.00 0.00 948,985.68

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Jul 2012 03 Jul 2012 MATURITY USD/BOS03 Jul 2012

351,943.190 1.000000 NHHM Local 100.000000 0.10 0.00 0.00 351,943.19
Base 100.000000 0.10 0.00 0.00 351,943.19

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Jul 2012 05 Jul 2012 MATURITY USD/BOS05 Jul 2012

40,863.710 1.000000 NHHL Local 100.000000 0.02 0.00 0.00 40,863.71
Base 100.000000 0.02 0.00 0.00 40,863.71

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Jul 2012 05 Jul 2012 MATURITY USD/BOS05 Jul 2012

55,154.990 1.000000 NHHM Local 100.000000 0.03 0.00 0.00 55,154.99
Base 100.000000 0.03 0.00 0.00 55,154.99

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Jul 2012 06 Jul 2012 MATURITY USD/BOS06 Jul 2012

117,600.260 1.000000 NHHL Local 100.000000 0.03 0.00 0.00 117,600.26
Base 100.000000 0.03 0.00 0.00 117,600.26
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Jul 2012 06 Jul 2012 MATURITY USD/BOS06 Jul 2012

23,946.830 1.000000 NHHM Local 100.000000 0.01 0.00 0.00 23,946.83
Base 100.000000 0.01 0.00 0.00 23,946.83

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   09 Jul 2012 09 Jul 2012 MATURITY USD/BOS09 Jul 2012

52,450.170 1.000000 NHHL Local 100.000000 0.04 0.00 0.00 52,450.17
Base 100.000000 0.04 0.00 0.00 52,450.17

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   09 Jul 2012 09 Jul 2012 MATURITY USD/BOS09 Jul 2012

20,758.460 1.000000 NHHM Local 100.000000 0.02 0.00 0.00 20,758.46
Base 100.000000 0.02 0.00 0.00 20,758.46

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Jul 2012 10 Jul 2012 MATURITY USD/BOS10 Jul 2012

32,463.140 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 32,463.14
Base 100.000000 0.01 0.00 0.00 32,463.14

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Jul 2012 10 Jul 2012 MATURITY USD/BOS10 Jul 2012

25,489.080 1.000000 NHHM Local 100.000000 0.01 0.00 0.00 25,489.08
Base 100.000000 0.01 0.00 0.00 25,489.08

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Jul 2012 11 Jul 2012 MATURITY USD/BOS11 Jul 2012

3,588.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,588.56
Base 100.000000 0.00 0.00 0.00 3,588.56

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Jul 2012 11 Jul 2012 MATURITY USD/BOS11 Jul 2012

56,460.260 1.000000 NHHM Local 100.000000 0.02 0.00 0.00 56,460.26
Base 100.000000 0.02 0.00 0.00 56,460.26

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Jul 2012 12 Jul 2012 MATURITY USD/BOS12 Jul 2012

119,057.070 1.000000 NHHL Local 100.000000 0.03 0.00 0.00 119,057.07
Base 100.000000 0.03 0.00 0.00 119,057.07

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Jul 2012 12 Jul 2012 MATURITY USD/BOS12 Jul 2012

510,416.670 1.000000 NHHM Local 100.000000 0.14 0.00 0.00 510,416.67
Base 100.000000 0.14 0.00 0.00 510,416.67

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Jul 2012 13 Jul 2012 MATURITY USD/BOS13 Jul 2012

1,137,119.150 1.000000 NHHL Local 100.000000 0.32 0.00 0.00 1,137,119.15
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Base 100.000000 0.32 0.00 0.00 1,137,119.15

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Jul 2012 13 Jul 2012 MATURITY USD/BOS13 Jul 2012

774,973.230 1.000000 NHHM Local 100.000000 0.22 0.00 0.00 774,973.23
Base 100.000000 0.22 0.00 0.00 774,973.23

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Jul 2012 16 Jul 2012 MATURITY USD/BOS16 Jul 2012

329,935.680 1.000000 NHHL Local 100.000000 0.27 0.00 0.00 329,935.68
Base 100.000000 0.27 0.00 0.00 329,935.68

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Jul 2012 16 Jul 2012 MATURITY USD/BOS16 Jul 2012

14,927.060 1.000000 NHHM Local 100.000000 0.01 0.00 0.00 14,927.06
Base 100.000000 0.01 0.00 0.00 14,927.06

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Jul 2012 17 Jul 2012 MATURITY USD/BOS17 Jul 2012

241,046.600 1.000000 NHHL Local 100.000000 0.07 0.00 0.00 241,046.60
Base 100.000000 0.07 0.00 0.00 241,046.60

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Jul 2012 17 Jul 2012 MATURITY USD/BOS17 Jul 2012

484,441.090 1.000000 NHHM Local 100.000000 0.13 0.00 0.00 484,441.09
Base 100.000000 0.13 0.00 0.00 484,441.09

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Jul 2012 18 Jul 2012 MATURITY USD/BOS18 Jul 2012

527,137.470 1.000000 NHHL Local 100.000000 0.15 0.00 0.00 527,137.47
Base 100.000000 0.15 0.00 0.00 527,137.47

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Jul 2012 18 Jul 2012 MATURITY USD/BOS18 Jul 2012

1,581,489.470 1.000000 NHHM Local 100.000000 0.44 0.00 0.00 1,581,489.47
Base 100.000000 0.44 0.00 0.00 1,581,489.47

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Jul 2012 19 Jul 2012 MATURITY USD/BOS19 Jul 2012

371,392.050 1.000000 NHHL Local 100.000000 0.10 0.00 0.00 371,392.05
Base 100.000000 0.10 0.00 0.00 371,392.05

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Jul 2012 19 Jul 2012 MATURITY USD/BOS19 Jul 2012

2,240,625.000 1.000000 NHHM Local 100.000000 0.62 0.00 0.00 2,240,625.00
Base 100.000000 0.62 0.00 0.00 2,240,625.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   20 Jul 2012 20 Jul 2012 MATURITY USD/BOS20 Jul 2012
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625,764.010 1.000000 NHHL Local 100.000000 0.17 0.00 0.00 625,764.01
Base 100.000000 0.17 0.00 0.00 625,764.01

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Jul 2012 23 Jul 2012 MATURITY USD/BOS23 Jul 2012

61,087.750 1.000000 NHHL Local 100.000000 0.05 0.00 0.00 61,087.75
Base 100.000000 0.05 0.00 0.00 61,087.75

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Jul 2012 23 Jul 2012 MATURITY USD/BOS23 Jul 2012

48,275.720 1.000000 NHHM Local 100.000000 0.04 0.00 0.00 48,275.72
Base 100.000000 0.04 0.00 0.00 48,275.72

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Jul 2012 24 Jul 2012 MATURITY USD/BOS24 Jul 2012

988,741.920 1.000000 NHHL Local 100.000000 0.27 0.00 0.00 988,741.92
Base 100.000000 0.27 0.00 0.00 988,741.92

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Jul 2012 24 Jul 2012 MATURITY USD/BOS24 Jul 2012

285,699.490 1.000000 NHHM Local 100.000000 0.08 0.00 0.00 285,699.49
Base 100.000000 0.08 0.00 0.00 285,699.49

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   25 Jul 2012 25 Jul 2012 MATURITY USD/BOS25 Jul 2012

1,312,253.080 1.000000 NHHL Local 100.000000 0.36 0.00 0.00 1,312,253.08
Base 100.000000 0.36 0.00 0.00 1,312,253.08

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   25 Jul 2012 25 Jul 2012 MATURITY USD/BOS25 Jul 2012

816,091.470 1.000000 NHHM Local 100.000000 0.23 0.00 0.00 816,091.47
Base 100.000000 0.23 0.00 0.00 816,091.47

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Jul 2012 26 Jul 2012 MATURITY USD/BOS26 Jul 2012

1,008,843.360 1.000000 NHHL Local 100.000000 0.28 0.00 0.00 1,008,843.36
Base 100.000000 0.28 0.00 0.00 1,008,843.36

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Jul 2012 26 Jul 2012 MATURITY USD/BOS26 Jul 2012

325,241.580 1.000000 NHHM Local 100.000000 0.09 0.00 0.00 325,241.58
Base 100.000000 0.09 0.00 0.00 325,241.58

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Jul 2012 27 Jul 2012 MATURITY USD/BOS27 Jul 2012

1,516,144.190 1.000000 NHHL Local 100.000000 0.42 0.00 0.00 1,516,144.19
Base 100.000000 0.42 0.00 0.00 1,516,144.19
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Jul 2012 27 Jul 2012 MATURITY USD/BOS27 Jul 2012

2,755,549.160 1.000000 NHHM Local 100.000000 0.77 0.00 0.00 2,755,549.16
Base 100.000000 0.77 0.00 0.00 2,755,549.16

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Jul 2012 30 Jul 2012 MATURITY USD/BOS30 Jul 2012

486,358.550 1.000000 NHHM Local 100.000000 0.41 0.00 0.00 486,358.55
Base 100.000000 0.41 0.00 0.00 486,358.55

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Jul 2012 30 Jul 2012 MATURITY USD/BOS30 Jul 2012

1,425,293.140 1.000000 NHHL Local 100.000000 1.19 0.00 0.00 1,425,293.14
Base 100.000000 1.19 0.00 0.00 1,425,293.14

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Jul 2012 31 Jul 2012 MATURITY USD/BOS31 Jul 2012

354,672.090 1.000000 NHHL Local 100.000000 0.10 0.00 0.00 354,672.09
Base 100.000000 0.10 0.00 0.00 354,672.09

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Jul 2012 31 Jul 2012 MATURITY USD/BOS31 Jul 2012

2,036,669.530 1.000000 NHHM Local 100.000000 0.57 0.00 0.00 2,036,669.53
Base 100.000000 0.57 0.00 0.00 2,036,669.53

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   01 Aug 2012 01 Aug 2012 MATURITY USD/BOS01 Aug 2012

752,770.330 1.000000 NHHL Local 100.000000 0.21 0.00 0.00 752,770.33
Base 100.000000 0.21 0.00 0.00 752,770.33

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   01 Aug 2012 01 Aug 2012 MATURITY USD/BOS01 Aug 2012

750,371.980 1.000000 NHHM Local 100.000000 0.21 0.00 0.00 750,371.98
Base 100.000000 0.21 0.00 0.00 750,371.98

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Aug 2012 02 Aug 2012 MATURITY USD/BOS02 Aug 2012

1,448,085.670 1.000000 NHHL Local 100.000000 0.40 0.00 0.00 1,448,085.67
Base 100.000000 0.40 0.00 0.00 1,448,085.67

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Aug 2012 02 Aug 2012 MATURITY USD/BOS02 Aug 2012

60,793.100 1.000000 NHHM Local 100.000000 0.02 0.00 0.00 60,793.10
Base 100.000000 0.02 0.00 0.00 60,793.10

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Aug 2012 03 Aug 2012 MATURITY USD/BOS03 Aug 2012

4,987.500 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,987.50
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 100.000000 0.00 0.00 0.00 4,987.50

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Aug 2012 03 Aug 2012 MATURITY USD/BOS03 Aug 2012

2,711.830 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,711.83
Base 100.000000 0.00 0.00 0.00 2,711.83

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Aug 2012 06 Aug 2012 MATURITY USD/BOS06 Aug 2012

24,982.690 1.000000 NHHL Local 100.000000 0.02 0.00 0.00 24,982.69
Base 100.000000 0.02 0.00 0.00 24,982.69

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Aug 2012 06 Aug 2012 MATURITY USD/BOS06 Aug 2012

864,234.920 1.000000 NHHM Local 100.000000 0.72 0.00 0.00 864,234.92
Base 100.000000 0.72 0.00 0.00 864,234.92

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Aug 2012 07 Aug 2012 MATURITY USD/BOS07 Aug 2012

2,460,501.310 1.000000 NHHL Local 100.000000 0.68 0.00 0.00 2,460,501.31
Base 100.000000 0.68 0.00 0.00 2,460,501.31

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Aug 2012 07 Aug 2012 MATURITY USD/BOS07 Aug 2012

25,668.280 1.000000 NHHM Local 100.000000 0.01 0.00 0.00 25,668.28
Base 100.000000 0.01 0.00 0.00 25,668.28

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   08 Aug 2012 08 Aug 2012 MATURITY USD/BOS08 Aug 2012

324,548.760 1.000000 NHHL Local 100.000000 0.09 0.00 0.00 324,548.76
Base 100.000000 0.09 0.00 0.00 324,548.76

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   08 Aug 2012 08 Aug 2012 MATURITY USD/BOS08 Aug 2012

5,003.920 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,003.92
Base 100.000000 0.00 0.00 0.00 5,003.92

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   09 Aug 2012 09 Aug 2012 MATURITY USD/BOS09 Aug 2012

969,499.810 1.000000 NHHL Local 100.000000 0.27 0.00 0.00 969,499.81
Base 100.000000 0.27 0.00 0.00 969,499.81

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   09 Aug 2012 09 Aug 2012 MATURITY USD/BOS09 Aug 2012

3,800.830 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,800.83
Base 100.000000 0.00 0.00 0.00 3,800.83

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Aug 2012 10 Aug 2012 MATURITY USD/BOS10 Aug 2012
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

447,262.830 1.000000 NHHL Local 100.000000 0.12 0.00 0.00 447,262.83
Base 100.000000 0.12 0.00 0.00 447,262.83

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Aug 2012 10 Aug 2012 MATURITY USD/BOS10 Aug 2012

632,018.110 1.000000 NHHM Local 100.000000 0.18 0.00 0.00 632,018.11
Base 100.000000 0.18 0.00 0.00 632,018.11

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Aug 2012 13 Aug 2012 MATURITY USD/BOS13 Aug 2012

3,744,114.930 1.000000 NHHM Local 100.000000 3.12 0.00 0.00 3,744,114.93
Base 100.000000 3.12 0.00 0.00 3,744,114.93

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Aug 2012 13 Aug 2012 MATURITY USD/BOS13 Aug 2012

9,325.650 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 9,325.65
Base 100.000000 0.01 0.00 0.00 9,325.65

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Aug 2012 14 Aug 2012 MATURITY USD/BOS14 Aug 2012

32,232.960 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 32,232.96
Base 100.000000 0.01 0.00 0.00 32,232.96

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Aug 2012 14 Aug 2012 MATURITY USD/BOS14 Aug 2012

756,176.560 1.000000 NHHM Local 100.000000 0.21 0.00 0.00 756,176.56
Base 100.000000 0.21 0.00 0.00 756,176.56

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   15 Aug 2012 15 Aug 2012 MATURITY USD/BOS15 Aug 2012

5,973.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,973.14
Base 100.000000 0.00 0.00 0.00 5,973.14

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   15 Aug 2012 15 Aug 2012 MATURITY USD/BOS15 Aug 2012

1,016,773.980 1.000000 NHHM Local 100.000000 0.28 0.00 0.00 1,016,773.98
Base 100.000000 0.28 0.00 0.00 1,016,773.98

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Aug 2012 16 Aug 2012 MATURITY USD/BOS16 Aug 2012

171,361.020 1.000000 NHHL Local 100.000000 0.05 0.00 0.00 171,361.02
Base 100.000000 0.05 0.00 0.00 171,361.02

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Aug 2012 16 Aug 2012 MATURITY USD/BOS16 Aug 2012

12,875.350 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 12,875.35
Base 100.000000 0.00 0.00 0.00 12,875.35
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Aug 2012 17 Aug 2012 MATURITY USD/BOS17 Aug 2012

511.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 511.84
Base 100.000000 0.00 0.00 0.00 511.84

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Aug 2012 17 Aug 2012 MATURITY USD/BOS17 Aug 2012

233,510.000 1.000000 NHHM Local 100.000000 0.06 0.00 0.00 233,510.00
Base 100.000000 0.06 0.00 0.00 233,510.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Aug 2012 21 Aug 2012 MATURITY USD/BOS21 Aug 2012

1,189,640.040 1.000000 NHHL Local 100.000000 0.33 0.00 0.00 1,189,640.04
Base 100.000000 0.33 0.00 0.00 1,189,640.04

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Aug 2012 21 Aug 2012 MATURITY USD/BOS21 Aug 2012

1,276,186.180 1.000000 NHHM Local 100.000000 0.35 0.00 0.00 1,276,186.18
Base 100.000000 0.35 0.00 0.00 1,276,186.18

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Aug 2012 21 Aug 2012 MATURITY USD/BOS21 Aug 2012

27,221.630 1.000000 NHHL Local 100.000000 0.02 0.00 0.00 27,221.63
Base 100.000000 0.02 0.00 0.00 27,221.63

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Aug 2012 21 Aug 2012 MATURITY USD/BOS21 Aug 2012

2,002,644.990 1.000000 NHHM Local 100.000000 1.67 0.00 0.00 2,002,644.99
Base 100.000000 1.67 0.00 0.00 2,002,644.99

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   22 Aug 2012 22 Aug 2012 MATURITY USD/BOS22 Aug 2012

238,347.350 1.000000 NHHL Local 100.000000 0.07 0.00 0.00 238,347.35
Base 100.000000 0.07 0.00 0.00 238,347.35

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   22 Aug 2012 22 Aug 2012 MATURITY USD/BOS22 Aug 2012

5,225,907.330 1.000000 NHHM Local 100.000000 1.45 0.00 0.00 5,225,907.33
Base 100.000000 1.45 0.00 0.00 5,225,907.33

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Aug 2012 23 Aug 2012 MATURITY USD/BOS23 Aug 2012

1,211,055.720 1.000000 NHHL Local 100.000000 0.34 0.00 0.00 1,211,055.72
Base 100.000000 0.34 0.00 0.00 1,211,055.72

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Aug 2012 24 Aug 2012 MATURITY USD/BOS24 Aug 2012

1,921,792.510 1.000000 NHHL Local 100.000000 0.53 0.00 0.00 1,921,792.51
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 100.000000 0.53 0.00 0.00 1,921,792.51

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Aug 2012 24 Aug 2012 MATURITY USD/BOS24 Aug 2012

74,377.320 1.000000 NHHM Local 100.000000 0.02 0.00 0.00 74,377.32
Base 100.000000 0.02 0.00 0.00 74,377.32

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Aug 2012 27 Aug 2012 MATURITY USD/BOS27 Aug 2012

1,888,278.500 1.000000 NHHL Local 100.000000 1.57 0.00 0.00 1,888,278.50
Base 100.000000 1.57 0.00 0.00 1,888,278.50

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Aug 2012 27 Aug 2012 MATURITY USD/BOS27 Aug 2012

750,612.530 1.000000 NHHM Local 100.000000 0.63 0.00 0.00 750,612.53
Base 100.000000 0.63 0.00 0.00 750,612.53

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Aug 2012 28 Aug 2012 MATURITY USD/BOS28 Aug 2012

24,182.040 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 24,182.04
Base 100.000000 0.01 0.00 0.00 24,182.04

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Aug 2012 28 Aug 2012 MATURITY USD/BOS28 Aug 2012

751,996.820 1.000000 NHHM Local 100.000000 0.21 0.00 0.00 751,996.82
Base 100.000000 0.21 0.00 0.00 751,996.82

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   29 Aug 2012 29 Aug 2012 MATURITY USD/BOS29 Aug 2012

19,583.340 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 19,583.34
Base 100.000000 0.01 0.00 0.00 19,583.34

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   29 Aug 2012 29 Aug 2012 MATURITY USD/BOS29 Aug 2012

1,502,814.330 1.000000 NHHM Local 100.000000 0.42 0.00 0.00 1,502,814.33
Base 100.000000 0.42 0.00 0.00 1,502,814.33

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Aug 2012 30 Aug 2012 MATURITY USD/BOS30 Aug 2012

729,999.980 1.000000 NHHL Local 100.000000 0.20 0.00 0.00 729,999.98
Base 100.000000 0.20 0.00 0.00 729,999.98

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Aug 2012 30 Aug 2012 MATURITY USD/BOS30 Aug 2012

1,042,854.010 1.000000 NHHM Local 100.000000 0.29 0.00 0.00 1,042,854.01
Base 100.000000 0.29 0.00 0.00 1,042,854.01

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Aug 2012 31 Aug 2012 MATURITY USD/BOS31 Aug 2012
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241,522.280 1.000000 NHHL Local 100.000000 0.07 0.00 0.00 241,522.28
Base 100.000000 0.07 0.00 0.00 241,522.28

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Aug 2012 31 Aug 2012 MATURITY USD/BOS31 Aug 2012

1,246,983.310 1.000000 NHHM Local 100.000000 0.35 0.00 0.00 1,246,983.31
Base 100.000000 0.35 0.00 0.00 1,246,983.31

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   04 Sep 2012 04 Sep 2012 MATURITY USD/BOS04 Sep 2012

1,605,009.390 1.000000 NHHL Local 100.000000 1.78 0.00 0.00 1,605,009.39
Base 100.000000 1.78 0.00 0.00 1,605,009.39

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   04 Sep 2012 04 Sep 2012 MATURITY USD/BOS04 Sep 2012

3,567,344.470 1.000000 NHHM Local 100.000000 3.96 0.00 0.00 3,567,344.47
Base 100.000000 3.96 0.00 0.00 3,567,344.47

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Sep 2012 05 Sep 2012 MATURITY USD/BOS05 Sep 2012

23,517.700 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 23,517.70
Base 100.000000 0.01 0.00 0.00 23,517.70

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Sep 2012 05 Sep 2012 MATURITY USD/BOS05 Sep 2012

1,488,938.260 1.000000 NHHM Local 100.000000 0.41 0.00 0.00 1,488,938.26
Base 100.000000 0.41 0.00 0.00 1,488,938.26

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Sep 2012 06 Sep 2012 MATURITY USD/BOS06 Sep 2012

415,769.120 1.000000 NHHL Local 100.000000 0.12 0.00 0.00 415,769.12
Base 100.000000 0.12 0.00 0.00 415,769.12

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Sep 2012 06 Sep 2012 MATURITY USD/BOS06 Sep 2012

1,470,000.000 1.000000 NHHM Local 100.000000 0.41 0.00 0.00 1,470,000.00
Base 100.000000 0.41 0.00 0.00 1,470,000.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Sep 2012 07 Sep 2012 MATURITY USD/BOS07 Sep 2012

1,691,753.410 1.000000 NHHL Local 100.000000 0.47 0.00 0.00 1,691,753.41
Base 100.000000 0.47 0.00 0.00 1,691,753.41

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Sep 2012 07 Sep 2012 MATURITY USD/BOS07 Sep 2012

13,208.050 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 13,208.05
Base 100.000000 0.00 0.00 0.00 13,208.05
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Sep 2012 10 Sep 2012 MATURITY USD/BOS10 Sep 2012

616,305.680 1.000000 NHHL Local 100.000000 0.51 0.00 0.00 616,305.68
Base 100.000000 0.51 0.00 0.00 616,305.68

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Sep 2012 10 Sep 2012 MATURITY USD/BOS10 Sep 2012

2,129,396.550 1.000000 NHHM Local 100.000000 1.77 0.00 0.00 2,129,396.55
Base 100.000000 1.77 0.00 0.00 2,129,396.55

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Sep 2012 11 Sep 2012 MATURITY USD/BOS11 Sep 2012

145,167.300 1.000000 NHHL Local 100.000000 0.04 0.00 0.00 145,167.30
Base 100.000000 0.04 0.00 0.00 145,167.30

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Sep 2012 11 Sep 2012 MATURITY USD/BOS11 Sep 2012

733,865.860 1.000000 NHHM Local 100.000000 0.20 0.00 0.00 733,865.86
Base 100.000000 0.20 0.00 0.00 733,865.86

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Sep 2012 12 Sep 2012 MATURITY USD/BOS12 Sep 2012

625,088.160 1.000000 NHHL Local 100.000000 0.17 0.00 0.00 625,088.16
Base 100.000000 0.17 0.00 0.00 625,088.16

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Sep 2012 12 Sep 2012 MATURITY USD/BOS12 Sep 2012

20,255.930 1.000000 NHHM Local 100.000000 0.01 0.00 0.00 20,255.93
Base 100.000000 0.01 0.00 0.00 20,255.93

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Sep 2012 13 Sep 2012 MATURITY USD/BOS13 Sep 2012

543,404.430 1.000000 NHHL Local 100.000000 0.15 0.00 0.00 543,404.43
Base 100.000000 0.15 0.00 0.00 543,404.43

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Sep 2012 14 Sep 2012 MATURITY USD/BOS14 Sep 2012

969,778.700 1.000000 NHHL Local 100.000000 0.27 0.00 0.00 969,778.70
Base 100.000000 0.27 0.00 0.00 969,778.70

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Sep 2012 14 Sep 2012 MATURITY USD/BOS14 Sep 2012

17,515.040 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,515.04
Base 100.000000 0.00 0.00 0.00 17,515.04

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Sep 2012 17 Sep 2012 MATURITY USD/BOS17 Sep 2012

263,370.950 1.000000 NHHL Local 100.000000 0.22 0.00 0.00 263,370.95
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Base 100.000000 0.22 0.00 0.00 263,370.95

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Sep 2012 17 Sep 2012 MATURITY USD/BOS17 Sep 2012

24,926.140 1.000000 NHHM Local 100.000000 0.02 0.00 0.00 24,926.14
Base 100.000000 0.02 0.00 0.00 24,926.14

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Sep 2012 18 Sep 2012 MATURITY USD/BOS18 Sep 2012

1,237,104.950 1.000000 NHHL Local 100.000000 0.34 0.00 0.00 1,237,104.95
Base 100.000000 0.34 0.00 0.00 1,237,104.95

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Sep 2012 18 Sep 2012 MATURITY USD/BOS18 Sep 2012

31,911.620 1.000000 NHHM Local 100.000000 0.01 0.00 0.00 31,911.62
Base 100.000000 0.01 0.00 0.00 31,911.62

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Sep 2012 19 Sep 2012 MATURITY USD/BOS19 Sep 2012

39,022.910 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 39,022.91
Base 100.000000 0.01 0.00 0.00 39,022.91

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Sep 2012 19 Sep 2012 MATURITY USD/BOS19 Sep 2012

8,291.650 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 8,291.65
Base 100.000000 0.00 0.00 0.00 8,291.65

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   20 Sep 2012 20 Sep 2012 MATURITY USD/BOS20 Sep 2012

753,750.000 1.000000 NHHM Local 100.000000 0.21 0.00 0.00 753,750.00
Base 100.000000 0.21 0.00 0.00 753,750.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   20 Sep 2012 20 Sep 2012 MATURITY USD/BOS20 Sep 2012

371,719.280 1.000000 NHHL Local 100.000000 0.10 0.00 0.00 371,719.28
Base 100.000000 0.10 0.00 0.00 371,719.28

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Sep 2012 21 Sep 2012 MATURITY USD/BOS21 Sep 2012

199,854.060 1.000000 NHHL Local 100.000000 0.06 0.00 0.00 199,854.06
Base 100.000000 0.06 0.00 0.00 199,854.06

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Sep 2012 21 Sep 2012 MATURITY USD/BOS21 Sep 2012

293,880.580 1.000000 NHHM Local 100.000000 0.08 0.00 0.00 293,880.58
Base 100.000000 0.08 0.00 0.00 293,880.58

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Sep 2012 24 Sep 2012 MATURITY USD/BOS24 Sep 2012
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1,758,350.740 1.000000 NHHL Local 100.000000 1.47 0.00 0.00 1,758,350.74
Base 100.000000 1.47 0.00 0.00 1,758,350.74

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   25 Sep 2012 25 Sep 2012 MATURITY USD/BOS25 Sep 2012

13,194.030 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 13,194.03
Base 100.000000 0.00 0.00 0.00 13,194.03

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   25 Sep 2012 25 Sep 2012 MATURITY USD/BOS25 Sep 2012

1,351,512.930 1.000000 NHHM Local 100.000000 0.38 0.00 0.00 1,351,512.93
Base 100.000000 0.38 0.00 0.00 1,351,512.93

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Sep 2012 27 Sep 2012 MATURITY USD/BOS27 Sep 2012

37,800.170 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 37,800.17
Base 100.000000 0.01 0.00 0.00 37,800.17

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Sep 2012 27 Sep 2012 MATURITY USD/BOS27 Sep 2012

763,233.350 1.000000 NHHM Local 100.000000 0.21 0.00 0.00 763,233.35
Base 100.000000 0.21 0.00 0.00 763,233.35

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Sep 2012 27 Sep 2012 MATURITY USD/BOS27 Sep 2012

1,331,650.300 1.000000 NHHL Local 100.000000 0.37 0.00 0.00 1,331,650.30
Base 100.000000 0.37 0.00 0.00 1,331,650.30

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Sep 2012 27 Sep 2012 MATURITY USD/BOS27 Sep 2012

1,511,902.790 1.000000 NHHM Local 100.000000 0.42 0.00 0.00 1,511,902.79
Base 100.000000 0.42 0.00 0.00 1,511,902.79

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Sep 2012 28 Sep 2012 MATURITY USD/BOS28 Sep 2012

369,215.630 1.000000 NHHL Local 100.000000 0.10 0.00 0.00 369,215.63
Base 100.000000 0.10 0.00 0.00 369,215.63

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Sep 2012 28 Sep 2012 MATURITY USD/BOS28 Sep 2012

406,180.580 1.000000 NHHM Local 100.000000 0.11 0.00 0.00 406,180.58
Base 100.000000 0.11 0.00 0.00 406,180.58

536991003 Total

91,976,569.630 Local 41.77 0.00 0.00 91,976,569.63
Base 41.77 0.00 0.00 91,976,569.63
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9127956G1 TREASURY BILL 0.01%   06 Sep 2012 06 Sep 2012 MATURITY USD/FED06 Sep 2012

5,320,000.000 1.000000 NHEM Local 100.000000 1,042.57 0.00 0.00 5,318,957.43
Base 100.000000 1,042.57 0.00 0.00 5,318,957.43

99EHCQ000 DEUTSCHE BANK REPO 1%   03 Jul 2012 03 Jul 2012 MATURITY USD/OTH03 Jul 2012

6,604,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,604,000.00
Base 100.000000 0.00 0.00 0.00 6,604,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   02 Jul 2012 02 Jul 2012 MATURITY USD/OTH02 Jul 2012

3,409,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,409,000.00
Base 100.000000 0.00 0.00 0.00 3,409,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   03 Jul 2012 03 Jul 2012 MATURITY USD/OTH03 Jul 2012

6,604,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,604,000.00
Base 100.000000 0.00 0.00 0.00 6,604,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   05 Jul 2012 05 Jul 2012 MATURITY USD/OTH05 Jul 2012

4,056,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,056,000.00
Base 100.000000 0.00 0.00 0.00 4,056,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   06 Jul 2012 06 Jul 2012 MATURITY USD/OTH06 Jul 2012

5,295,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,295,000.00
Base 100.000000 0.00 0.00 0.00 5,295,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   09 Jul 2012 09 Jul 2012 MATURITY USD/OTH09 Jul 2012

5,450,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,450,000.00
Base 100.000000 0.00 0.00 0.00 5,450,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   10 Jul 2012 10 Jul 2012 MATURITY USD/OTH10 Jul 2012

2,859,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,859,000.00
Base 100.000000 0.00 0.00 0.00 2,859,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   11 Jul 2012 11 Jul 2012 MATURITY USD/OTH11 Jul 2012

3,050,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,050,000.00
Base 100.000000 0.00 0.00 0.00 3,050,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   12 Jul 2012 12 Jul 2012 MATURITY USD/OTH12 Jul 2012
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6,947,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,947,000.00
Base 100.000000 0.00 0.00 0.00 6,947,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   13 Jul 2012 13 Jul 2012 MATURITY USD/OTH13 Jul 2012

8,225,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 8,225,000.00
Base 100.000000 0.00 0.00 0.00 8,225,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   16 Jul 2012 16 Jul 2012 MATURITY USD/OTH16 Jul 2012

5,586,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,586,000.00
Base 100.000000 0.00 0.00 0.00 5,586,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   17 Jul 2012 17 Jul 2012 MATURITY USD/OTH17 Jul 2012

7,015,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 7,015,000.00
Base 100.000000 0.00 0.00 0.00 7,015,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   18 Jul 2012 18 Jul 2012 MATURITY USD/OTH18 Jul 2012

4,891,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,891,000.00
Base 100.000000 0.00 0.00 0.00 4,891,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   19 Jul 2012 19 Jul 2012 1 MATURITY USD/OTH20 Jul 2012

5,015,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,015,000.00
Base 100.000000 0.00 0.00 0.00 5,015,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   20 Jul 2012 20 Jul 2012 MATURITY USD/OTH20 Jul 2012

2,229,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,229,000.00
Base 100.000000 0.00 0.00 0.00 2,229,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   23 Jul 2012 23 Jul 2012 MATURITY USD/OTH23 Jul 2012

2,854,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,854,000.00
Base 100.000000 0.00 0.00 0.00 2,854,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   24 Jul 2012 24 Jul 2012 MATURITY USD/OTH24 Jul 2012

2,837,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,837,000.00
Base 100.000000 0.00 0.00 0.00 2,837,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   25 Jul 2012 25 Jul 2012 MATURITY USD/OTH25 Jul 2012

5,065,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,065,000.00
Base 100.000000 0.00 0.00 0.00 5,065,000.00
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99EHCQ000 DEUTSCHE BANK REPO 1%   26 Jul 2012 26 Jul 2012 MATURITY USD/OTH26 Jul 2012

6,062,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,062,000.00
Base 100.000000 0.00 0.00 0.00 6,062,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   27 Jul 2012 27 Jul 2012 MATURITY USD/OTH27 Jul 2012

5,702,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,702,000.00
Base 100.000000 0.00 0.00 0.00 5,702,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   30 Jul 2012 30 Jul 2012 MATURITY USD/OTH30 Jul 2012

5,858,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,858,000.00
Base 100.000000 0.00 0.00 0.00 5,858,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   31 Jul 2012 31 Jul 2012 MATURITY USD/OTH31 Jul 2012

6,113,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,113,000.00
Base 100.000000 0.00 0.00 0.00 6,113,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   01 Aug 2012 01 Aug 2012 MATURITY USD/OTH01 Aug 2012

4,620,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,620,000.00
Base 100.000000 0.00 0.00 0.00 4,620,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   02 Aug 2012 02 Aug 2012 MATURITY USD/OTH02 Aug 2012

5,732,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,732,000.00
Base 100.000000 0.00 0.00 0.00 5,732,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   03 Aug 2012 03 Aug 2012 MATURITY USD/OTH

1,105,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,105,000.00
Base 100.000000 0.00 0.00 0.00 1,105,000.00

03 Aug 2012 MATURITY USD/OTHCANCEL

-1,105,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 -1,105,000.00
Base 100.000000 0.00 0.00 0.00 -1,105,000.00

02 Aug 2012 1 MATURITY USD/OTH03 Aug 2012

4,627,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,627,000.00
Base 100.000000 0.00 0.00 0.00 4,627,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   06 Aug 2012 06 Aug 2012 MATURITY USD/OTH06 Aug 2012

4,977,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,977,000.00
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Base 100.000000 0.00 0.00 0.00 4,977,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   07 Aug 2012 07 Aug 2012 MATURITY USD/OTH07 Aug 2012

5,635,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,635,000.00
Base 100.000000 0.00 0.00 0.00 5,635,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   08 Aug 2012 08 Aug 2012 MATURITY USD/OTH08 Aug 2012

6,108,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,108,000.00
Base 100.000000 0.00 0.00 0.00 6,108,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   09 Aug 2012 09 Aug 2012 MATURITY USD/OTH09 Aug 2012

6,694,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,694,000.00
Base 100.000000 0.00 0.00 0.00 6,694,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   10 Aug 2012 10 Aug 2012 MATURITY USD/OTH10 Aug 2012

6,256,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,256,000.00
Base 100.000000 0.00 0.00 0.00 6,256,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   13 Aug 2012 13 Aug 2012 MATURITY USD/OTH13 Aug 2012

3,672,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,672,000.00
Base 100.000000 0.00 0.00 0.00 3,672,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   14 Aug 2012 14 Aug 2012 MATURITY USD/OTH14 Aug 2012

2,025,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,025,000.00
Base 100.000000 0.00 0.00 0.00 2,025,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   15 Aug 2012 15 Aug 2012 MATURITY USD/OTH15 Aug 2012

1,436,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,436,000.00
Base 100.000000 0.00 0.00 0.00 1,436,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   16 Aug 2012 16 Aug 2012 MATURITY USD/OTH16 Aug 2012

2,453,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,453,000.00
Base 100.000000 0.00 0.00 0.00 2,453,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   17 Aug 2012 17 Aug 2012 MATURITY USD/OTH17 Aug 2012

1,556,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,556,000.00
Base 100.000000 0.00 0.00 0.00 1,556,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   20 Aug 2012 20 Aug 2012 MATURITY USD/OTH20 Aug 2012
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2,690,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,690,000.00
Base 100.000000 0.00 0.00 0.00 2,690,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   21 Aug 2012 21 Aug 2012 MATURITY USD/OTH21 Aug 2012

3,139,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,139,000.00
Base 100.000000 0.00 0.00 0.00 3,139,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   22 Aug 2012 22 Aug 2012 MATURITY USD/OTH22 Aug 2012

2,888,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,888,000.00
Base 100.000000 0.00 0.00 0.00 2,888,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   23 Aug 2012 23 Aug 2012 MATURITY USD/OTH23 Aug 2012

4,024,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,024,000.00
Base 100.000000 0.00 0.00 0.00 4,024,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   24 Aug 2012 24 Aug 2012 MATURITY USD/OTH24 Aug 2012

4,386,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,386,000.00
Base 100.000000 0.00 0.00 0.00 4,386,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   27 Aug 2012 27 Aug 2012 MATURITY USD/OTH27 Aug 2012

2,195,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,195,000.00
Base 100.000000 0.00 0.00 0.00 2,195,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   28 Aug 2012 28 Aug 2012 MATURITY USD/OTH28 Aug 2012

1,439,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,439,000.00
Base 100.000000 0.00 0.00 0.00 1,439,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   29 Aug 2012 29 Aug 2012 MATURITY USD/OTH29 Aug 2012

1,111,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,111,000.00
Base 100.000000 0.00 0.00 0.00 1,111,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   30 Aug 2012 30 Aug 2012 MATURITY USD/OTH30 Aug 2012

1,864,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,864,000.00
Base 100.000000 0.00 0.00 0.00 1,864,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   31 Aug 2012 31 Aug 2012 MATURITY USD/OTH31 Aug 2012

2,496,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,496,000.00
Base 100.000000 0.00 0.00 0.00 2,496,000.00
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99EHCQ000 DEUTSCHE BANK REPO 1%   04 Sep 2012 04 Sep 2012 MATURITY USD/OTH04 Sep 2012

1,205,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 1,205,000.00
Base 100.000000 0.00 0.00 0.00 1,205,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   05 Sep 2012 05 Sep 2012 MATURITY USD/OTH05 Sep 2012

2,445,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,445,000.00
Base 100.000000 0.00 0.00 0.00 2,445,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   06 Sep 2012 06 Sep 2012 MATURITY USD/OTH06 Sep 2012

2,065,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,065,000.00
Base 100.000000 0.00 0.00 0.00 2,065,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   07 Sep 2012 07 Sep 2012 MATURITY USD/OTH07 Sep 2012

2,730,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,730,000.00
Base 100.000000 0.00 0.00 0.00 2,730,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   10 Sep 2012 10 Sep 2012 MATURITY USD/OTH10 Sep 2012

4,385,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,385,000.00
Base 100.000000 0.00 0.00 0.00 4,385,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   11 Sep 2012 11 Sep 2012 MATURITY USD/OTH11 Sep 2012

5,196,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,196,000.00
Base 100.000000 0.00 0.00 0.00 5,196,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   12 Sep 2012 12 Sep 2012 MATURITY USD/OTH12 Sep 2012

4,889,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,889,000.00
Base 100.000000 0.00 0.00 0.00 4,889,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   13 Sep 2012 13 Sep 2012 MATURITY USD/OTH13 Sep 2012

3,624,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,624,000.00
Base 100.000000 0.00 0.00 0.00 3,624,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   14 Sep 2012 14 Sep 2012 MATURITY USD/OTH14 Sep 2012

2,360,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,360,000.00
Base 100.000000 0.00 0.00 0.00 2,360,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   17 Sep 2012 17 Sep 2012 MATURITY USD/OTH17 Sep 2012

4,561,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,561,000.00
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Base 100.000000 0.00 0.00 0.00 4,561,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   18 Sep 2012 18 Sep 2012 MATURITY USD/OTH18 Sep 2012

3,472,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,472,000.00
Base 100.000000 0.00 0.00 0.00 3,472,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   19 Sep 2012 19 Sep 2012 MATURITY USD/OTH19 Sep 2012

3,350,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 3,350,000.00
Base 100.000000 0.00 0.00 0.00 3,350,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   20 Sep 2012 20 Sep 2012 MATURITY USD/OTH20 Sep 2012

5,112,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,112,000.00
Base 100.000000 0.00 0.00 0.00 5,112,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   21 Sep 2012 21 Sep 2012 MATURITY USD/OTH21 Sep 2012

5,567,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,567,000.00
Base 100.000000 0.00 0.00 0.00 5,567,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   24 Sep 2012 24 Sep 2012 MATURITY USD/OTH24 Sep 2012

4,235,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,235,000.00
Base 100.000000 0.00 0.00 0.00 4,235,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   25 Sep 2012 25 Sep 2012 MATURITY USD/OTH25 Sep 2012

5,162,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,162,000.00
Base 100.000000 0.00 0.00 0.00 5,162,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   26 Sep 2012 26 Sep 2012 MATURITY USD/OTH26 Sep 2012

2,906,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,906,000.00
Base 100.000000 0.00 0.00 0.00 2,906,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   27 Sep 2012 27 Sep 2012 MATURITY USD/OTH27 Sep 2012

2,598,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 2,598,000.00
Base 100.000000 0.00 0.00 0.00 2,598,000.00

99EHCQ000 DEUTSCHE BANK REPO 1%   28 Sep 2012 28 Sep 2012 MATURITY USD/OTH28 Sep 2012

5,334,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,334,000.00
Base 100.000000 0.00 0.00 0.00 5,334,000.00
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99EHCQ000 Total

264,945,000.000 Local 0.00 0.00 0.00 264,945,000.00
Base 0.00 0.00 0.00 264,945,000.00

US DOLLAR  Total

811,241,569.630 1,084.34

1,084.34

0.00

0.00

0.00

0.00

811,240,527.06

811,240,527.06

Local

Base

SHORT TERM MATURITIES  Total
811,241,569.630

1,084.34 0.00 0.00 811,240,527.06Base

SALES Total
4,277,579,563.495

34,540,818.000 3,124,247.97 284,207.53 92,025.18 2,398,835,881.75Base
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FUTURE SELL TO CLOSE
AUSTRALIAN DOLLAR

99Z658496 3YR AUSTRALIAN TBOND FUTURES SEP12 XSFE 24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.960569 NHIO Local 97.340000 7.40 438,278.52
536 Base 101.335771 7.70 456,269.69400,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

37.000 0.960569 NHIO Local 97.350000 68.45 4,055,197.04
535 Base 101.346181 71.26 4,221,661.373,700,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.960569 NHIO Local 97.360000 22.20 1,315,562.64
534 Base 101.356592 23.11 1,369,566.001,200,000.000

27 Aug 2012 STATE STREET GLOBAL MKTS/BOS

25.000 0.962835 NHIO Local 97.400000 46.25 2,743,788.25
544 Base 101.159596 48.04 2,849,697.252,500,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

30.000 0.963206 NHIO Local 97.400000 55.50 3,292,545.90
617 Base 101.120633 57.62 3,418,319.553,000,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

22.000 0.981017 NHIO Local 97.560000 40.70 2,425,244.80
143 Base 99.447818 41.49 2,472,174.082,200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.956663 NHIO Local 97.480000 22.20 1,319,935.68
585 Base 101.895861 23.21 1,379,729.001,200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.956663 NHIO Local 97.495000 14.80 880,322.32
582 Base 101.911540 15.47 920,201.07800,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.956663 NHIO Local 97.485000 5.55 330,029.55
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583 Base 101.901087 5.80 344,979.95300,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

19.000 0.956663 NHIO Local 97.500000 35.15 2,091,054.88
584 Base 101.916767 36.74 2,185,780.031,900,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.957075 NHIO Local 97.425000 5.55 329,482.29
735 Base 101.794530 5.80 344,259.63300,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.957075 NHIO Local 97.430000 9.25 549,213.10
726 Base 101.799754 9.66 573,845.41500,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.957075 NHIO Local 97.415000 3.70 219,594.14
725 Base 101.784082 3.87 229,442.98200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.957075 NHIO Local 97.395000 3.70 219,472.72
736 Base 101.763185 3.87 229,316.11200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

22.000 0.946970 NHIO Local 97.430000 40.70 2,416,537.64
37 Base 102.886047 42.98 2,551,862.932,200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.946970 NHIO Local 97.350000 22.20 1,315,199.04
59 Base 102.801567 23.44 1,388,849.741,200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.946970 NHIO Local 97.420000 7.40 439,249.00
69 Base 102.875487 7.81 463,846.80400,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.946970 NHIO Local 97.370000 18.50 1,096,605.30
40 Base 102.822687 19.54 1,158,014.831,000,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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11.000 0.946970 NHIO Local 97.345000 20.35 1,205,432.47
70 Base 102.796287 21.49 1,272,936.281,100,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.946970 NHIO Local 97.435000 11.10 659,146.86
73 Base 102.891327 11.72 696,058.86600,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

17.000 0.946970 NHIO Local 97.365000 31.45 1,863,971.46
71 Base 102.817407 33.21 1,968,353.231,700,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.946970 NHIO Local 97.425000 1.85 109,827.43
72 Base 102.880767 1.95 115,977.73100,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

30.000 0.946970 NHIO Local 97.400000 55.50 3,292,545.90
50 Base 102.854367 58.61 3,476,927.363,000,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.946970 NHIO Local 97.375000 9.25 548,378.50
64 Base 102.827967 9.77 579,087.51500,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.946970 NHIO Local 97.355000 12.95 767,305.49
41 Base 102.806847 13.68 810,274.34700,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

18.000 0.946970 NHIO Local 97.360000 33.30 1,973,343.96
56 Base 102.812127 35.16 2,083,850.551,800,000.000

99Z658496 Total

327.000 Local 0.00 604.95 35,897,264.88
32,700,000.000 Base 0.00 633.00 37,561,282.28

99Z827901 3YR AUSTRALIAN TBOND FUTURES DEC12 XSFE 28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

28.000 0.962696 NHIO Local 97.630000 51.80 3,092,662.72
735 Base 101.413115 53.81 3,212,501.892,800,000.000
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28 Sep 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-28.000 0.962696 NHIO Local 97.630000 -51.80 -3,092,662.72
735 Base 101.413115 -53.81 -3,212,501.89-2,800,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

27.000 0.962696 NHIO Local 97.620000 49.95 2,981,384.82
740 Base 101.402727 51.89 3,096,912.032,700,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-27.000 0.962696 NHIO Local 97.620000 -49.95 -2,981,384.82
740 Base 101.402727 -51.89 -3,096,912.03-2,700,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

28.000 0.961631 NHIO Local 97.630000 51.80 3,092,662.72
741 Base 101.525429 53.87 3,216,059.722,800,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

27.000 0.961631 NHIO Local 97.620000 49.95 2,981,384.82
742 Base 101.515030 51.94 3,100,341.842,700,000.000

99Z827901 Total

55.000 Local 0.00 101.75 6,074,047.54
5,500,000.000 Base 0.00 105.81 6,316,401.56

AUSTRALIAN DOLLAR  Total

382.000

38,200,000.000

706.70

738.81

41,971,312.42

43,877,683.84

Local

Base

CANADIAN DOLLAR

99Z582860 10YR GOVT OF CANADA BOND FTRS SEP12 XMON 11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.019550 NHIO Local 139.320000 18.00 1,114,560.00
281 Base 136.648521 17.65 1,093,188.17800,000.000

16 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.015650 NHIO Local 140.000000 6.75 420,000.00
413 Base 137.842761 6.65 413,528.28300,000.000
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23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.017250 NHIO Local 140.170000 4.50 280,340.00
628 Base 137.793070 4.42 275,586.14200,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.017250 NHIO Local 140.180000 2.25 140,180.00
609 Base 137.802900 2.21 137,802.90100,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.017250 NHIO Local 140.190000 9.00 560,760.00
619 Base 137.812730 8.85 551,250.92400,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.017250 NHIO Local 140.200000 11.25 701,000.00
617 Base 137.822561 11.06 689,112.80500,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.017250 NHIO Local 140.150000 2.25 140,150.00
621 Base 137.773409 2.21 137,773.41100,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.017250 NHIO Local 140.230000 2.25 140,230.00
611 Base 137.852052 2.21 137,852.05100,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.017250 NHIO Local 140.240000 2.25 140,240.00
626 Base 137.861883 2.21 137,861.88100,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.017250 NHIO Local 140.210000 2.25 140,210.00
624 Base 137.832391 2.21 137,832.39100,000.000

99Z582860 Total

27.000 Local 0.00 60.75 3,777,670.00
2,700,000.000 Base 0.00 59.68 3,711,788.94
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CANADIAN DOLLAR  Total

27.000

2,700,000.000

60.75

59.68

3,777,670.00

3,711,788.94

Local

Base

EURO CURRENCY

GERMANY

99Z582852 GERMAN EURO BUXL FUTURES SEP12 XEUR 05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807494 NHIO Local 132.360000 1.00 132,360.00
16 Base 163.914531 1.24 163,914.53100,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807494 NHIO Local 132.140000 1.00 132,140.00
15 Base 163.642083 1.24 163,642.08100,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807494 NHIO Local 131.920000 1.00 131,920.00
13 Base 163.369635 1.24 163,369.63100,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807494 NHIO Local 131.880000 1.00 131,880.00
798 Base 163.320099 1.24 163,320.10100,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.807494 NHIO Local 131.860000 3.00 395,580.00
5 Base 163.295331 3.72 489,885.99300,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.807494 NHIO Local 131.840000 3.00 395,520.00
6 Base 163.270563 3.72 489,811.69300,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807494 NHIO Local 132.400000 1.00 132,400.00
11 Base 163.964067 1.24 163,964.07100,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.815594 NHIO Local 138.000000 5.20 552,000.00
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489 Base 169.201833 6.38 676,807.33400,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.815594 NHIO Local 138.040000 1.00 138,040.00
496 Base 169.250877 1.23 169,250.88100,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.815594 NHIO Local 138.120000 1.00 138,120.00
492 Base 169.348965 1.23 169,348.97100,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.815594 NHIO Local 138.020000 1.00 138,020.00
495 Base 169.226355 1.23 169,226.36100,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.808571 NHIO Local 134.580000 1.00 134,580.00
210 Base 166.441784 1.24 166,441.78100,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.808571 NHIO Local 134.600000 3.00 403,800.00
207 Base 166.466519 3.71 499,399.56300,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.823079 NHIO Local 135.620000 0.85 135,620.00
418 Base 164.771547 1.03 164,771.55100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.823079 NHIO Local 135.480000 0.85 135,480.00
422 Base 164.601454 1.03 164,601.45100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.823079 NHIO Local 135.600000 0.85 135,600.00
421 Base 164.747248 1.03 164,747.25100,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.813107 NHIO Local 134.780000 1.70 269,560.00
25 Base 165.759242 2.09 331,518.48200,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 0.813107 NHIO Local 134.800000 0.85 134,800.00
21 Base 165.783839 1.05 165,783.84100,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.813107 NHIO Local 134.680000 1.70 269,360.00
24 Base 165.636257 2.09 331,272.51200,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.813107 NHIO Local 134.760000 0.85 134,760.00
22 Base 165.734645 1.05 165,734.65100,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.813107 NHIO Local 134.720000 0.85 134,720.00
23 Base 165.685451 1.05 165,685.45100,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.809323 NHIO Local 132.180000 0.85 132,180.00
168 Base 163.321690 1.05 163,321.69100,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.809323 NHIO Local 132.240000 1.70 264,480.00
169 Base 163.395826 2.10 326,791.65200,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.809323 NHIO Local 132.220000 0.85 132,220.00
167 Base 163.371114 1.05 163,371.11100,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.809323 NHIO Local 132.000000 0.85 132,000.00
173 Base 163.099282 1.05 163,099.28100,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.809323 NHIO Local 132.040000 2.55 396,120.00
166 Base 163.148706 3.15 489,446.12300,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.809323 NHIO Local 131.900000 0.85 131,900.00
177 Base 162.975722 1.05 162,975.72100,000.000
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16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.809323 NHIO Local 131.920000 0.85 131,920.00
170 Base 163.000434 1.05 163,000.43100,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.801860 NHIO Local 131.540000 0.85 131,540.00
278 Base 164.043599 1.06 164,043.60100,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.801860 NHIO Local 131.360000 2.55 394,080.00
284 Base 163.819121 3.18 491,457.36300,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.801860 NHIO Local 131.620000 1.70 263,240.00
281 Base 164.143367 2.12 328,286.73200,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.801860 NHIO Local 131.640000 0.85 131,640.00
287 Base 164.168309 1.06 164,168.31100,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.801860 NHIO Local 131.380000 0.85 131,380.00
275 Base 163.844063 1.06 163,844.06100,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.801860 NHIO Local 131.440000 0.85 131,440.00
269 Base 163.918889 1.06 163,918.89100,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.794755 NHIO Local 134.800000 0.85 134,800.00
409 Base 169.612019 1.07 169,612.02100,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.794755 NHIO Local 134.760000 1.70 269,520.00
412 Base 169.561689 2.14 339,123.38200,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.794755 NHIO Local 134.780000 2.55 404,340.00
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415 Base 169.586854 3.21 508,760.56300,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.794755 NHIO Local 134.720000 0.85 134,720.00
406 Base 169.511359 1.07 169,511.36100,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.794755 NHIO Local 134.860000 0.85 134,860.00
410 Base 169.687514 1.07 169,687.51100,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.794755 NHIO Local 134.820000 1.70 269,640.00
414 Base 169.637184 2.14 339,274.37200,000.000

99Z582852 Total

61.000 Local 0.00 56.35 8,158,280.00
6,100,000.000 Base 0.00 69.82 10,106,192.30

99Z585970 GERMAN EURO BUND FUTURES SEP12 XEUR 12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.819672 NHIO Local 144.940000 1.00 144,940.00
364 Base 176.826828 1.22 176,826.83100,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.819672 NHIO Local 144.910000 1.00 144,910.00
361 Base 176.790228 1.22 176,790.23100,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.815860 NHIO Local 145.050000 4.00 580,200.00
557 Base 177.787856 4.90 711,151.42400,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.815860 NHIO Local 145.040000 2.00 290,080.00
558 Base 177.775599 2.45 355,551.20200,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.815860 NHIO Local 145.070000 2.00 290,140.00
545 Base 177.812370 2.45 355,624.74200,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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7.000 0.815860 NHIO Local 145.110000 7.00 1,015,770.00
549 Base 177.861398 8.58 1,245,029.78700,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.824810 NHIO Local 146.060000 7.00 1,022,420.00
616 Base 177.083207 8.49 1,239,582.45700,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.824810 NHIO Local 146.050000 5.00 730,250.00
612 Base 177.071083 6.06 885,355.42500,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.824810 NHIO Local 145.790000 2.00 291,580.00
622 Base 176.755859 2.42 353,511.72200,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.824810 NHIO Local 145.770000 2.00 291,540.00
627 Base 176.731611 2.42 353,463.22200,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.824810 NHIO Local 145.730000 2.00 291,460.00
620 Base 176.683115 2.42 353,366.23200,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.824810 NHIO Local 145.780000 3.00 437,340.00
625 Base 176.743735 3.64 530,231.20300,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.824810 NHIO Local 145.760000 3.00 437,280.00
618 Base 176.719487 3.64 530,158.46300,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.829119 NHIO Local 144.810000 4.00 579,240.00
717 Base 174.655267 4.82 698,621.07400,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.829119 NHIO Local 144.800000 8.00 1,158,400.00
718 Base 174.643206 9.65 1,397,145.64800,000.000
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24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.829119 NHIO Local 144.930000 6.00 869,580.00
721 Base 174.799999 7.24 1,048,799.99600,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.829119 NHIO Local 144.870000 4.00 579,480.00
733 Base 174.727633 4.82 698,910.53400,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.829119 NHIO Local 144.880000 3.00 434,640.00
731 Base 174.739694 3.62 524,219.08300,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.829119 NHIO Local 144.890000 2.00 289,780.00
727 Base 174.751755 2.41 349,503.51200,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.829119 NHIO Local 144.930000 2.00 289,860.00
725 Base 174.799999 2.41 349,600.00200,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.829119 NHIO Local 144.920000 1.00 144,920.00
728 Base 174.787938 1.21 174,787.94100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.824131 NHIO Local 144.610000 1.00 144,610.00
49 Base 175.469677 1.21 175,469.68100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.824131 NHIO Local 144.670000 2.00 289,340.00
54 Base 175.542481 2.43 351,084.96200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.824131 NHIO Local 144.680000 7.00 1,012,760.00
52 Base 175.554614 8.49 1,228,882.30700,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.824131 NHIO Local 144.630000 2.00 289,260.00
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50 Base 175.493945 2.43 350,987.89200,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.814233 NHIO Local 144.010000 5.00 720,050.00
106 Base 176.865836 6.14 884,329.18500,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.814233 NHIO Local 144.040000 1.00 144,040.00
104 Base 176.902680 1.23 176,902.68100,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.814233 NHIO Local 144.100000 2.00 288,200.00
110 Base 176.976369 2.46 353,952.74200,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.808571 NHIO Local 144.040000 7.00 1,008,280.00
198 Base 178.141437 8.66 1,246,990.06700,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.808571 NHIO Local 144.020000 1.00 144,020.00
200 Base 178.116702 1.24 178,116.70100,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.808571 NHIO Local 144.080000 1.00 144,080.00
199 Base 178.190907 1.24 178,190.91100,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.808571 NHIO Local 144.050000 3.00 432,150.00
197 Base 178.153805 3.71 534,461.41300,000.000

30 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.816393 NHIO Local 143.400000 3.00 430,200.00
237 Base 175.650698 3.67 526,952.09300,000.000

30 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.816393 NHIO Local 143.430000 3.00 430,290.00
236 Base 175.687445 3.67 527,062.33300,000.000

30 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.816393 NHIO Local 143.460000 2.00 286,920.00
234 Base 175.724192 2.45 351,448.38200,000.000

30 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.816393 NHIO Local 143.450000 1.00 143,450.00
235 Base 175.711943 1.22 175,711.94100,000.000

30 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.816393 NHIO Local 143.410000 3.00 430,230.00
238 Base 175.662947 3.67 526,988.84300,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.812051 NHIO Local 143.810000 2.00 287,620.00
297 Base 177.094788 2.46 354,189.58200,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.812051 NHIO Local 143.980000 1.00 143,980.00
299 Base 177.304135 1.23 177,304.13100,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.812051 NHIO Local 143.970000 3.00 431,910.00
300 Base 177.291820 3.69 531,875.46300,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.812051 NHIO Local 144.000000 1.00 144,000.00
298 Base 177.328764 1.23 177,328.76100,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.812051 NHIO Local 144.010000 8.00 1,152,080.00
301 Base 177.341078 9.85 1,418,728.63800,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.823079 NHIO Local 144.330000 2.55 432,990.00
466 Base 175.353763 3.10 526,061.29300,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.823079 NHIO Local 144.410000 3.40 577,640.00
469 Base 175.450959 4.13 701,803.84400,000.000
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02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.823079 NHIO Local 144.380000 2.55 433,140.00
464 Base 175.414511 3.10 526,243.53300,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.823079 NHIO Local 145.050000 2.55 435,150.00
471 Base 176.228527 3.10 528,685.58300,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.807168 NHIO Local 143.270000 2.55 429,810.00
531 Base 177.497126 3.16 532,491.38300,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.807168 NHIO Local 143.120000 2.55 429,360.00
539 Base 177.311291 3.16 531,933.87300,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.807168 NHIO Local 143.370000 4.25 716,850.00
527 Base 177.621016 5.27 888,105.08500,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.807168 NHIO Local 143.400000 4.25 717,000.00
536 Base 177.658183 5.27 888,290.91500,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.807168 NHIO Local 143.340000 1.70 286,680.00
535 Base 177.583849 2.11 355,167.70200,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807168 NHIO Local 143.420000 0.85 143,420.00
538 Base 177.682961 1.05 177,682.96100,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.807168 NHIO Local 143.390000 5.95 1,003,730.00
533 Base 177.645794 7.37 1,243,520.56700,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.807168 NHIO Local 143.080000 1.70 286,160.00
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526 Base 177.261735 2.11 354,523.47200,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.807168 NHIO Local 143.250000 3.40 573,000.00
532 Base 177.472348 4.21 709,889.39400,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.807168 NHIO Local 143.310000 2.55 429,930.00
528 Base 177.546682 3.16 532,640.05300,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.807168 NHIO Local 143.240000 5.10 859,440.00
534 Base 177.459959 6.32 1,064,759.75600,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807168 NHIO Local 143.160000 0.85 143,160.00
537 Base 177.360847 1.05 177,360.85100,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.807168 NHIO Local 143.380000 5.95 1,003,660.00
540 Base 177.633405 7.37 1,243,433.83700,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.807168 NHIO Local 143.030000 1.70 286,060.00
541 Base 177.199790 2.11 354,399.58200,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807168 NHIO Local 143.040000 0.85 143,040.00
544 Base 177.212179 1.05 177,212.18100,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807168 NHIO Local 142.950000 0.85 142,950.00
545 Base 177.100678 1.05 177,100.68100,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.807168 NHIO Local 143.000000 1.70 286,000.00
542 Base 177.162623 2.11 354,325.25200,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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5.000 0.807168 NHIO Local 143.070000 4.25 715,350.00
546 Base 177.249346 5.27 886,246.73500,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.807168 NHIO Local 143.010000 0.85 143,010.00
543 Base 177.175012 1.05 177,175.01100,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.805023 NHIO Local 142.290000 0.85 142,290.00
592 Base 176.752714 1.06 176,752.71100,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.805023 NHIO Local 142.310000 0.85 142,310.00
594 Base 176.777558 1.06 176,777.56100,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.805023 NHIO Local 142.350000 5.95 996,450.00
590 Base 176.827246 7.39 1,237,790.72700,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.808767 NHIO Local 142.780000 0.85 142,780.00
666 Base 176.540339 1.05 176,540.34100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.808767 NHIO Local 142.760000 1.70 285,520.00
664 Base 176.515610 2.10 353,031.22200,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.808767 NHIO Local 142.750000 7.65 1,284,750.00
669 Base 176.503245 9.46 1,588,529.21900,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.808767 NHIO Local 143.040000 0.85 143,040.00
671 Base 176.861816 1.05 176,861.82100,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.813835 NHIO Local 142.380000 8.05 996,660.00
98 Base 174.949468 9.89 1,224,646.27700,000.000
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15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.813835 NHIO Local 141.580000 4.25 707,900.00
109 Base 173.966467 5.22 869,832.34500,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.813835 NHIO Local 141.570000 2.55 424,710.00
103 Base 173.954180 3.13 521,862.54300,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.813835 NHIO Local 141.550000 2.55 424,650.00
100 Base 173.929605 3.13 521,788.81300,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.813835 NHIO Local 141.590000 1.70 283,180.00
106 Base 173.978755 2.09 347,957.51200,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.813835 NHIO Local 141.600000 5.10 849,600.00
108 Base 173.991042 6.27 1,043,946.25600,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.813835 NHIO Local 141.560000 0.85 141,560.00
102 Base 173.941892 1.04 173,941.89100,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.813835 NHIO Local 141.540000 1.70 283,080.00
104 Base 173.917317 2.09 347,834.63200,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.813835 NHIO Local 141.630000 2.55 424,890.00
105 Base 174.027905 3.13 522,083.71300,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.801860 NHIO Local 142.030000 0.85 142,030.00
346 Base 177.125683 1.06 177,125.68100,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.794755 NHIO Local 143.580000 2.55 430,740.00
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400 Base 180.659449 3.21 541,978.35300,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.794755 NHIO Local 143.610000 2.55 430,830.00
408 Base 180.697196 3.21 542,091.59300,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.794755 NHIO Local 143.620000 0.85 143,620.00
405 Base 180.709778 1.07 180,709.78100,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.794755 NHIO Local 143.600000 4.25 718,000.00
404 Base 180.684613 5.35 903,423.07500,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.797894 NHIO Local 143.990000 3.40 575,960.00
529 Base 180.462568 4.26 721,850.27400,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.797894 NHIO Local 143.980000 0.85 143,980.00
525 Base 180.450035 1.07 180,450.03100,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.795102 NHIO Local 143.680000 0.85 143,680.00
734 Base 180.706375 1.07 180,706.37100,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.795102 NHIO Local 143.700000 1.70 287,400.00
732 Base 180.731529 2.14 361,463.06200,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.795102 NHIO Local 143.660000 1.70 287,320.00
733 Base 180.681221 2.14 361,362.44200,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

100.000 0.796052 NHIO Local 143.400000 338.84 14,340,000.00
111 Base 180.138986 425.65 18,013,898.5910,000,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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50.000 0.796052 NHIO Local 143.400000 0.00 7,170,000.00
112 Base 180.138986 0.00 9,006,949.295,000,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

47.000 0.796052 NHIO Local 143.400000 0.00 6,739,800.00
113 Base 180.138986 0.00 8,466,532.344,700,000.000

99Z585970 Total

478.000 Local 0.00 599.29 68,655,540.00
47,800,000.000 Base 0.00 745.54 85,142,961.17

99Z588040 GERMAN EURO BOBL FUTURES SEP12 XEUR 02 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.794660 NHIO Local 125.970000 10.00 1,259,700.00
637 Base 158.520625 12.58 1,585,206.251,000,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.814233 NHIO Local 127.310000 6.00 763,860.00
71 Base 156.355736 7.37 938,134.42600,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.814233 NHIO Local 127.300000 8.00 1,018,400.00
78 Base 156.343455 9.83 1,250,747.64800,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.814233 NHIO Local 127.320000 8.00 1,018,560.00
77 Base 156.368018 9.83 1,250,944.14800,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

26.000 0.814233 NHIO Local 127.290000 26.00 3,309,540.00
69 Base 156.331173 31.93 4,064,610.502,600,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.814233 NHIO Local 127.330000 6.00 763,980.00
79 Base 156.380299 7.37 938,281.79600,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.816060 NHIO Local 127.520000 8.00 1,020,160.00
222 Base 156.263020 9.80 1,250,104.16800,000.000
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10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.816060 NHIO Local 127.510000 3.00 382,530.00
221 Base 156.250766 3.68 468,752.30300,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.816727 NHIO Local 127.520000 9.00 1,147,680.00
279 Base 156.135404 11.02 1,405,218.63900,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.816727 NHIO Local 127.480000 2.00 254,960.00
284 Base 156.086428 2.45 312,172.86200,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.816727 NHIO Local 127.460000 2.00 254,920.00
282 Base 156.061940 2.45 312,123.88200,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.816727 NHIO Local 127.530000 6.00 765,180.00
287 Base 156.147648 7.35 936,885.89600,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.816727 NHIO Local 127.500000 2.00 255,000.00
277 Base 156.110916 2.45 312,221.83200,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.816727 NHIO Local 127.490000 9.00 1,147,410.00
295 Base 156.098672 11.02 1,404,888.05900,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.816727 NHIO Local 127.510000 8.00 1,020,080.00
291 Base 156.123160 9.80 1,248,985.28800,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.817528 NHIO Local 127.820000 1.00 127,820.00
405 Base 156.349385 1.22 156,349.38100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.824131 NHIO Local 127.620000 1.00 127,620.00
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5 Base 154.854022 1.21 154,854.02100,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.808571 NHIO Local 127.370000 7.00 891,590.00
206 Base 157.524818 8.66 1,102,673.73700,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.808571 NHIO Local 127.340000 8.00 1,018,720.00
208 Base 157.487716 9.89 1,259,901.73800,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

11.000 0.808571 NHIO Local 127.360000 11.00 1,400,960.00
214 Base 157.512451 13.60 1,732,636.961,100,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

21.000 0.808571 NHIO Local 127.350000 21.00 2,674,350.00
213 Base 157.500083 25.97 3,307,501.752,100,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.813835 NHIO Local 126.890000 2.55 380,670.00
112 Base 155.916126 3.13 467,748.38300,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.813835 NHIO Local 126.860000 4.25 634,300.00
111 Base 155.879263 5.22 779,396.31500,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.813835 NHIO Local 126.880000 2.55 380,640.00
119 Base 155.903838 3.13 467,711.51300,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.813835 NHIO Local 126.930000 5.10 761,580.00
120 Base 155.965276 6.27 935,791.65600,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.813835 NHIO Local 126.910000 0.85 126,910.00
118 Base 155.940701 1.04 155,940.70100,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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5.000 0.813835 NHIO Local 126.850000 4.25 634,250.00
116 Base 155.866975 5.22 779,334.88500,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.813835 NHIO Local 126.920000 6.80 1,015,360.00
117 Base 155.952988 8.36 1,247,623.90800,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.813835 NHIO Local 126.840000 0.85 126,840.00
115 Base 155.854688 1.04 155,854.69100,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.813835 NHIO Local 126.870000 4.25 634,350.00
114 Base 155.891550 5.22 779,457.75500,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.813835 NHIO Local 126.820000 3.45 380,460.00
121 Base 155.830113 4.24 467,490.34300,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.813835 NHIO Local 126.810000 21.85 760,860.00
126 Base 155.817825 26.85 934,906.95600,000.000

99Z588040 Total

208.000 Local 0.00 218.75 26,459,240.00
20,800,000.000 Base 0.00 269.20 32,564,452.25

99Z709570 GERMAN EURO BUND FUTURES DEC12 XEUR 07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.781586 NHIO Local 139.780000 0.85 139,780.00
302 Base 178.841484 1.09 178,841.48100,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.777696 NHIO Local 140.660000 0.85 140,660.00
393 Base 180.867588 1.09 180,867.59100,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.777696 NHIO Local 140.640000 3.40 562,560.00
397 Base 180.841871 4.37 723,367.49400,000.000

Prepared by State StreetPage 1295



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Proceeds

Lot Notional Par

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.777696 NHIO Local 140.550000 2.55 421,650.00
402 Base 180.726145 3.28 542,178.43300,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.777696 NHIO Local 140.500000 2.55 421,500.00
408 Base 180.661852 3.28 541,985.56300,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.777696 NHIO Local 140.540000 1.70 281,080.00
405 Base 180.713286 2.19 361,426.57200,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.777696 NHIO Local 140.490000 1.70 280,980.00
399 Base 180.648994 2.19 361,297.99200,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.777696 NHIO Local 140.520000 4.25 702,600.00
414 Base 180.687569 5.46 903,437.85500,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.777696 NHIO Local 140.530000 1.70 281,060.00
409 Base 180.700428 2.19 361,400.86200,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.777696 NHIO Local 140.570000 1.70 281,140.00
416 Base 180.751862 2.19 361,503.72200,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.777696 NHIO Local 140.460000 0.85 140,460.00
420 Base 180.610418 1.09 180,610.42100,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.777696 NHIO Local 140.480000 2.55 421,440.00
419 Base 180.636135 3.28 541,908.41300,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.775615 NHIO Local 139.640000 5.10 837,840.00
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534 Base 180.037776 6.58 1,080,226.66600,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 139.570000 0.85 139,570.00
533 Base 179.947526 1.10 179,947.53100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.775615 NHIO Local 139.580000 1.70 279,160.00
541 Base 179.960419 2.19 359,920.84200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 139.360000 0.85 139,360.00
557 Base 179.676773 1.10 179,676.77100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.775615 NHIO Local 139.620000 6.80 1,116,960.00
549 Base 180.011990 8.77 1,440,095.92800,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.775615 NHIO Local 139.590000 1.70 279,180.00
553 Base 179.973312 2.19 359,946.62200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 139.480000 0.85 139,480.00
544 Base 179.831489 1.10 179,831.49100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.775615 NHIO Local 139.510000 1.70 279,020.00
538 Base 179.870168 2.19 359,740.34200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.775615 NHIO Local 139.550000 1.70 279,100.00
556 Base 179.921740 2.19 359,843.48200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.775615 NHIO Local 139.520000 2.55 418,560.00
559 Base 179.883061 3.29 539,649.18300,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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3.000 0.775615 NHIO Local 139.370000 2.55 418,110.00
546 Base 179.689666 3.29 539,069.00300,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775615 NHIO Local 139.350000 0.85 139,350.00
535 Base 179.663880 1.10 179,663.88100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.774503 NHIO Local 139.900000 0.85 139,900.00
688 Base 180.631967 1.10 180,631.97100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.774503 NHIO Local 139.870000 0.85 139,870.00
705 Base 180.593232 1.10 180,593.23100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.774503 NHIO Local 139.880000 5.10 839,280.00
690 Base 180.606144 6.58 1,083,636.86600,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.774503 NHIO Local 139.890000 4.25 699,450.00
697 Base 180.619055 5.49 903,095.28500,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.774503 NHIO Local 140.350000 0.85 140,350.00
707 Base 181.212984 1.10 181,212.98100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.774503 NHIO Local 140.180000 2.55 420,540.00
716 Base 180.993489 3.29 542,980.47300,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.774503 NHIO Local 140.410000 3.40 561,640.00
713 Base 181.290453 4.39 725,161.81400,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.774503 NHIO Local 140.160000 1.70 280,320.00
710 Base 180.967666 2.19 361,935.33200,000.000
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13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.774503 NHIO Local 140.400000 3.40 561,600.00
715 Base 181.277542 4.39 725,110.17400,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

11.000 0.761006 NHIO Local 138.780000 9.35 1,526,580.00
3 Base 182.363871 12.29 2,006,002.581,100,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761006 NHIO Local 138.790000 0.85 138,790.00
4 Base 182.377011 1.12 182,377.01100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761934 NHIO Local 138.980000 0.85 138,980.00
146 Base 182.404250 1.12 182,404.25100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761934 NHIO Local 138.890000 0.85 138,890.00
151 Base 182.286130 1.12 182,286.13100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761934 NHIO Local 138.950000 0.85 138,950.00
153 Base 182.364877 1.12 182,364.88100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761934 NHIO Local 138.920000 0.85 138,920.00
141 Base 182.325503 1.12 182,325.50100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.761934 NHIO Local 138.940000 1.70 277,880.00
132 Base 182.351752 2.23 364,703.50200,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761934 NHIO Local 139.030000 0.85 139,030.00
127 Base 182.469873 1.12 182,469.87100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761934 NHIO Local 138.930000 0.85 138,930.00
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137 Base 182.338628 1.12 182,338.63100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761934 NHIO Local 138.910000 0.85 138,910.00
149 Base 182.312379 1.12 182,312.38100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761934 NHIO Local 138.990000 0.85 138,990.00
139 Base 182.417375 1.12 182,417.37100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.761934 NHIO Local 138.880000 1.70 277,760.00
131 Base 182.273005 2.23 364,546.01200,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.761934 NHIO Local 138.960000 0.85 138,960.00
143 Base 182.378001 1.12 182,378.00100,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.765111 NHIO Local 139.840000 1.70 279,680.00
240 Base 182.770866 2.22 365,541.73200,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.765111 NHIO Local 139.720000 4.25 698,600.00
243 Base 182.614026 5.55 913,070.13500,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.769764 NHIO Local 139.890000 3.40 559,560.00
352 Base 181.731024 4.42 726,924.10400,000.000

24 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.774713 NHIO Local 140.270000 1.70 280,540.00
410 Base 181.060599 2.19 362,121.20200,000.000

24 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.774713 NHIO Local 140.290000 0.85 140,290.00
408 Base 181.086415 1.10 181,086.42100,000.000

24 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 0.774713 NHIO Local 140.280000 0.85 140,280.00
411 Base 181.073507 1.10 181,073.51100,000.000

24 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.774713 NHIO Local 140.300000 5.10 841,800.00
409 Base 181.099323 6.58 1,086,595.94600,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.777968 NHIO Local 140.950000 0.85 140,950.00
591 Base 181.177118 1.09 181,177.12100,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

17.000 0.777968 NHIO Local 140.940000 14.45 2,395,980.00
586 Base 181.164264 18.57 3,079,792.491,700,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

30.000 0.777968 NHIO Local 141.210000 25.50 4,236,300.00
596 Base 181.511322 32.78 5,445,339.653,000,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.777786 NHIO Local 141.890000 2.55 425,670.00
705 Base 182.428071 3.28 547,284.21300,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.777786 NHIO Local 141.860000 2.55 425,580.00
701 Base 182.389500 3.28 547,168.50300,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.777786 NHIO Local 141.880000 2.55 425,640.00
707 Base 182.415214 3.28 547,245.64300,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.777786 NHIO Local 141.910000 0.85 141,910.00
702 Base 182.453785 1.09 182,453.79100,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.777786 NHIO Local 141.870000 2.55 425,610.00
708 Base 182.402357 3.28 547,207.07300,000.000
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99Z709570 Total

195.000 Local 0.00 165.75 27,353,510.00
19,500,000.000 Base 0.00 214.18 35,333,803.79

99Z801971 GERMAN EURO BUND FUTURES SEP12 143.5 PUT FSO 24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

45.000 0.798913 NHIO Local 0.000001 0.00 0.05
582 Base 0.000001 0.00 0.064,500,000.000

99Z836050 GERMAN EURO BUXL FUTURES DEC12 XEUR 04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.795798 NHIO Local 134.560000 12.75 1,614,720.00
82 Base 169.088135 16.02 2,029,057.631,200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.774503 NHIO Local 129.800000 0.85 129,800.00
702 Base 167.591346 1.10 167,591.35100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.774503 NHIO Local 129.760000 0.85 129,760.00
695 Base 167.539700 1.10 167,539.70100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.774503 NHIO Local 129.720000 1.70 259,440.00
706 Base 167.488054 2.19 334,976.11200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.774503 NHIO Local 129.780000 1.70 259,560.00
691 Base 167.565523 2.19 335,131.05200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.774503 NHIO Local 129.820000 1.70 129,820.00
746 Base 167.617169 2.19 167,617.17100,000.000

99Z836050 Total

19.000 Local 0.00 19.55 2,523,100.00
1,900,000.000 Base 0.00 24.79 3,201,913.01
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GERMANY Total
1,006.000

100,600,000.000 1,323.53

1,059.69 133,149,670.05

166,349,322.58

Local

Base

EURO CURRENCY  Total

1,006.000

100,600,000.000

1,059.69

1,323.53

133,149,670.05

166,349,322.58

Local

Base

JAPANESE YEN

99Z889455 10YR JGB MINI FUTURES SGX DEC12 XSES 21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

9.000 78.160000 NHIO Local 143.794667 5,400.00 129,415,200.00
404 Base 1.839748 69.09 1,655,772.7790,000,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 78.160000 NHIO Local 9.000000 5,400.00 5,400,000.00
403 Base 0.115148 69.09 69,089.0560,000,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-6.000 78.160000 NHIO Local 9.000000 -5,400.00 -5,400,000.00
403 Base 0.115148 -69.09 -69,089.05-60,000,000.000

99Z889455 Total

9.000 Local 0.00 5,400.00 129,415,200.00
90,000,000.000 Base 0.00 69.09 1,655,772.77

JAPANESE YEN  Total

9.000

90,000,000.000

5,400.00

69.09

129,415,200.00

1,655,772.77

Local

Base

POUND STERLING

99Z730543 UK LONG GILT BOND FUTURES DEC12 XLIF 05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.628713 NHIO Local 120.840000 2.40 362,520.00
129 Base 192.202165 3.82 576,606.50300,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.628713 NHIO Local 121.010000 1.60 242,020.00
132 Base 192.472559 2.54 384,945.12200,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.628713 NHIO Local 120.990000 2.40 362,970.00
134 Base 192.440748 3.82 577,322.24300,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.628713 NHIO Local 121.020000 0.80 121,020.00
131 Base 192.488465 1.27 192,488.46100,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.627943 NHIO Local 120.420000 3.20 481,680.00
223 Base 191.768998 5.10 767,075.99400,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.627943 NHIO Local 120.380000 2.40 361,140.00
212 Base 191.705298 3.82 575,115.89300,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627943 NHIO Local 120.610000 0.80 120,610.00
225 Base 192.071573 1.27 192,071.57100,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627943 NHIO Local 120.450000 1.60 240,900.00
208 Base 191.816773 2.55 383,633.55200,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627943 NHIO Local 120.500000 0.80 120,500.00
204 Base 191.896398 1.27 191,896.40100,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627943 NHIO Local 120.540000 1.60 241,080.00
216 Base 191.960098 2.55 383,920.20200,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.627943 NHIO Local 120.390000 2.40 361,170.00
221 Base 191.721223 3.82 575,163.67300,000.000
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06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.627943 NHIO Local 120.490000 2.40 361,470.00
227 Base 191.880473 3.82 575,641.42300,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627943 NHIO Local 120.400000 0.80 120,400.00
228 Base 191.737148 1.27 191,737.15100,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627943 NHIO Local 120.630000 3.20 241,260.00
254 Base 192.103423 5.10 384,206.85200,000.000

99Z730543 Total

31.000 Local 0.00 26.40 3,738,740.00
3,100,000.000 Base 0.00 42.02 5,951,825.01

POUND STERLING  Total

31.000

3,100,000.000

26.40

42.02

3,738,740.00

5,951,825.01

Local

Base

US DOLLAR

99Z347652 S+P 500 E MINI INDEX FUTURES SEP12 XIOM 02 Jul 2012 CITIGROUPGLOBAL MARKETS INC

4.000 1.000000 NHEM Local 1,356.500000 9.00 271,300.00
403 Base 1,356.500000 9.00 271,300.00200.000

05 Jul 2012 CITIGROUPGLOBAL MARKETS INC

21.000 1.000000 NHEM Local 1,365.000000 47.25 1,433,250.00
411 Base 1,365.000000 47.25 1,433,250.001,050.000

09 Jul 2012 CITIGROUPGLOBAL MARKETS INC

7.000 1.000000 NHEM Local 1,345.250000 15.75 470,837.50
419 Base 1,345.250000 15.75 470,837.50350.000

10 Jul 2012 CITIGROUPGLOBAL MARKETS INC

52.000 1.000000 NHEM Local 1,332.250000 117.00 3,463,850.00
423 Base 1,332.250000 117.00 3,463,850.002,600.000
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12 Jul 2012 CITIGROUPGLOBAL MARKETS INC

33.000 1.000000 NHEM Local 1,333.250000 74.25 2,199,862.50
431 Base 1,333.250000 74.25 2,199,862.501,650.000

13 Jul 2012 CITIGROUPGLOBAL MARKETS INC

49.000 1.000000 NHEM Local 1,348.750000 110.25 3,304,437.50
435 Base 1,348.750000 110.25 3,304,437.502,450.000

16 Jul 2012 CITIGROUPGLOBAL MARKETS INC

23.000 1.000000 NHEM Local 1,349.500000 51.75 1,551,925.00
439 Base 1,349.500000 51.75 1,551,925.001,150.000

18 Jul 2012 CITIGROUPGLOBAL MARKETS INC

39.000 1.000000 NHEM Local 1,365.750000 87.75 2,663,212.50
447 Base 1,365.750000 87.75 2,663,212.501,950.000

20 Jul 2012 CITIGROUPGLOBAL MARKETS INC

6.000 1.000000 NHEM Local 1,358.250000 13.50 407,475.00
455 Base 1,358.250000 13.50 407,475.00300.000

23 Jul 2012 CITIGROUPGLOBAL MARKETS INC

32.000 1.000000 NHEM Local 1,342.250000 72.00 2,147,600.00
459 Base 1,342.250000 72.00 2,147,600.001,600.000

25 Jul 2012 CITIGROUPGLOBAL MARKETS INC

62.000 1.000000 NHEM Local 1,337.379030 139.50 4,145,874.99
467 Base 1,337.379030 139.50 4,145,874.993,100.000

03 Aug 2012 CITIGROUPGLOBAL MARKETS INC

48.000 1.000000 NHEM Local 1,385.750000 108.00 3,325,800.00
495 Base 1,385.750000 108.00 3,325,800.002,400.000

06 Aug 2012 CITIGROUPGLOBAL MARKETS INC

12.000 1.000000 NHEM Local 1,394.750000 27.00 836,850.00
499 Base 1,394.750000 27.00 836,850.00600.000

07 Aug 2012 CITIGROUPGLOBAL MARKETS INC

10.000 1.000000 NHEM Local 1,398.750000 22.50 699,375.00
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503 Base 1,398.750000 22.50 699,375.00500.000

08 Aug 2012 CITIGROUPGLOBAL MARKETS INC

12.000 1.000000 NHEM Local 1,398.750000 27.00 839,250.00
507 Base 1,398.750000 27.00 839,250.00600.000

15 Aug 2012 CITIGROUPGLOBAL MARKETS INC

1.000 1.000000 NHEM Local 1,402.500000 2.25 70,125.00
525 Base 1,402.500000 2.25 70,125.0050.000

16 Aug 2012 CITIGROUPGLOBAL MARKETS INC

11.000 1.000000 NHEM Local 1,414.250000 24.75 777,837.50
529 Base 1,414.250000 24.75 777,837.50550.000

17 Aug 2012 CITIGROUPGLOBAL MARKETS INC

1.000 1.000000 NHEM Local 1,413.500000 2.25 70,675.00
533 Base 1,413.500000 2.25 70,675.0050.000

20 Aug 2012 CITIGROUPGLOBAL MARKETS INC

53.000 1.000000 NHEM Local 1,414.000000 119.25 3,747,100.00
537 Base 1,414.000000 119.25 3,747,100.002,650.000

21 Aug 2012 CITIGROUPGLOBAL MARKETS INC

3.000 1.000000 NHEM Local 1,410.000000 6.75 211,500.00
541 Base 1,410.000000 6.75 211,500.00150.000

24 Aug 2012 CITIGROUPGLOBAL MARKETS INC

35.000 1.000000 NHEM Local 1,407.750000 78.75 2,463,562.50
551 Base 1,407.750000 78.75 2,463,562.501,750.000

28 Aug 2012 CITIGROUPGLOBAL MARKETS INC

12.000 1.000000 NHEM Local 1,408.500000 27.00 845,100.00
559 Base 1,408.500000 27.00 845,100.00600.000

29 Aug 2012 CITIGROUPGLOBAL MARKETS INC

14.000 1.000000 NHEM Local 1,409.750000 31.50 986,825.00
563 Base 1,409.750000 31.50 986,825.00700.000

04 Sep 2012 CITIGROUPGLOBAL MARKETS INC
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14.000 1.000000 NHEM Local 1,406.750000 31.50 984,725.00
575 Base 1,406.750000 31.50 984,725.00700.000

07 Sep 2012 CITIGROUPGLOBAL MARKETS INC

7.000 1.000000 NHEM Local 1,435.750000 15.75 502,512.50
588 Base 1,435.750000 15.75 502,512.50350.000

12 Sep 2012 CITIGROUPGLOBAL MARKETS INC

17.000 1.000000 NHEM Local 1,436.750000 38.25 1,221,237.50
600 Base 1,436.750000 38.25 1,221,237.50850.000

13 Sep 2012 CITIGROUPGLOBAL MARKETS INC

1,420.000 1.000000 NHEM Local 1,439.500000 3,195.00 102,204,500.00
605 Base 1,439.500000 3,195.00 102,204,500.0071,000.000

99Z347652 Total

1,998.000 Local 0.00 4,495.50 141,846,599.99
99,900.000 Base 0.00 4,495.50 141,846,599.99

99Z475651 5YR US TREASURY NOTE FUTURES DEC12 XCBT 11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.421875 4.14 248,843.79
407 Base 124.421875 4.14 248,843.79200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 124.242188 14.49 869,695.46
517 Base 124.242188 14.49 869,695.46700,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 124.234375 18.63 1,118,109.56
510 Base 124.234375 18.63 1,118,109.56900,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.093750 4.14 248,187.54
138 Base 124.093750 4.14 248,187.54200,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 124.085938 8.28 496,343.83
129 Base 124.085938 8.28 496,343.83400,000.000
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17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 124.085938 16.56 992,687.66
135 Base 124.085938 16.56 992,687.66800,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.085938 4.14 248,171.92
133 Base 124.085938 4.14 248,171.92200,000.000

99Z475651 Total

34.000 Local 0.00 70.38 4,222,039.76
3,400,000.000 Base 0.00 70.38 4,222,039.76

99Z508964 S+P 500 E MINI INDEX FUTURES DEC12 XIOM 17 Sep 2012 CITIGROUPGLOBAL MARKETS INC

9.000 1.000000 NHEM Local 1,454.000000 20.25 654,300.00
614 Base 1,454.000000 20.25 654,300.00450.000

20 Sep 2012 CITIGROUPGLOBAL MARKETS INC

12.000 1.000000 NHEM Local 1,452.250000 27.00 871,350.00
626 Base 1,452.250000 27.00 871,350.00600.000

21 Sep 2012 CITIGROUPGLOBAL MARKETS INC

29.000 1.000000 NHEM Local 1,456.000000 65.25 2,111,200.00
630 Base 1,456.000000 65.25 2,111,200.001,450.000

24 Sep 2012 CITIGROUPGLOBAL MARKETS INC

1.000 1.000000 NHEM Local 1,453.000000 2.25 72,650.00
634 Base 1,453.000000 2.25 72,650.0050.000

25 Sep 2012 CITIGROUPGLOBAL MARKETS INC

21.000 1.000000 NHEM Local 1,445.000000 47.25 1,517,250.00
638 Base 1,445.000000 47.25 1,517,250.001,050.000

27 Sep 2012 CITIGROUPGLOBAL MARKETS INC

10.000 1.000000 NHEM Local 1,442.000000 22.50 721,000.00
644 Base 1,442.000000 22.50 721,000.00500.000
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99Z508964 Total

82.000 Local 0.00 184.50 5,947,750.00
4,100.000 Base 0.00 184.50 5,947,750.00

99Z588073 5YR US TREASURY NOTE FUTURES SEP12 XCBT 28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

49.000 1.000000 NHIO Local 124.507813 115.15 6,100,883.82
590 Base 124.507813 115.15 6,100,883.824,900,000.000

99Z592216 2YR US TREASURY NOTE FUTURES SEP12 XCBT 28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 110.195313 4.14 440,781.29
596 Base 110.195313 4.14 440,781.29400,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

18.000 1.000000 NHIO Local 110.210938 37.26 3,967,594.13
598 Base 110.210938 37.26 3,967,594.133,600,000.000

99Z592216 Total

20.000 Local 0.00 41.40 4,408,375.42
4,000,000.000 Base 0.00 41.40 4,408,375.42

99Z592232 10YR US TREASURY NOTE FUTURES SEP12 XCBT 03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 133.734375 21.50 1,337,343.95
706 Base 133.734375 21.50 1,337,343.951,000,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 133.687500 21.50 1,336,875.20
702 Base 133.687500 21.50 1,336,875.201,000,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 134.031250 21.50 1,340,312.70
85 Base 134.031250 21.50 1,340,312.701,000,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 134.046875 8.60 536,187.58
84 Base 134.046875 8.60 536,187.58400,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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29.000 1.000000 NHIO Local 134.062500 62.35 3,887,813.08
81 Base 134.062500 62.35 3,887,813.082,900,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 134.421875 21.50 1,344,218.95
163 Base 134.421875 21.50 1,344,218.951,000,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

20.000 1.000000 NHIO Local 134.406250 43.00 2,688,125.40
168 Base 134.406250 43.00 2,688,125.402,000,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

20.000 1.000000 NHIO Local 134.406250 43.00 2,688,125.40
172 Base 134.406250 43.00 2,688,125.402,000,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

54.000 1.000000 NHIO Local 134.531250 116.10 7,264,688.58
285 Base 134.531250 116.10 7,264,688.585,400,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 134.500000 27.95 1,748,500.26
289 Base 134.500000 27.95 1,748,500.261,300,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 134.453125 2.15 134,453.15
292 Base 134.453125 2.15 134,453.15100,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 134.546875 10.75 672,734.48
297 Base 134.546875 10.75 672,734.48500,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

38.000 1.000000 NHIO Local 134.468750 81.70 5,109,813.26
298 Base 134.468750 81.70 5,109,813.263,800,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 134.656250 8.60 538,625.08
355 Base 134.656250 8.60 538,625.08400,000.000
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12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 134.687500 6.45 404,062.56
358 Base 134.687500 6.45 404,062.56300,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 134.671875 8.60 538,687.58
365 Base 134.671875 8.60 538,687.58400,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 134.718750 2.15 134,718.77
350 Base 134.718750 2.15 134,718.77100,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 134.703125 8.60 538,812.58
362 Base 134.703125 8.60 538,812.58400,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 134.640625 21.50 1,346,406.45
369 Base 134.640625 21.50 1,346,406.451,000,000.000

16 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 135.000000 21.50 1,350,000.20
414 Base 135.000000 21.50 1,350,000.201,000,000.000

17 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 134.562500 15.05 941,937.64
436 Base 134.562500 15.05 941,937.64700,000.000

17 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 134.578125 6.45 403,734.44
437 Base 134.578125 6.45 403,734.44300,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 134.734375 23.65 1,482,078.35
490 Base 134.734375 23.65 1,482,078.351,100,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 134.515625 8.60 538,062.58
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565 Base 134.515625 8.60 538,062.58400,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 134.500000 12.90 807,000.12
564 Base 134.500000 12.90 807,000.12600,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 135.140625 21.50 1,351,406.45
623 Base 135.140625 21.50 1,351,406.451,000,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 135.062500 6.45 405,187.56
722 Base 135.062500 6.45 405,187.56300,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 135.031250 6.45 405,093.81
724 Base 135.031250 6.45 405,093.81300,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 135.046875 8.60 540,187.58
726 Base 135.046875 8.60 540,187.58400,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 135.078125 30.10 1,891,094.03
27 Base 135.078125 30.10 1,891,094.031,400,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 135.171875 12.90 811,031.37
23 Base 135.171875 12.90 811,031.37600,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 135.187500 6.45 405,562.56
35 Base 135.187500 6.45 405,562.56300,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 135.046875 34.40 2,160,750.32
44 Base 135.046875 34.40 2,160,750.321,600,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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12.000 1.000000 NHIO Local 135.093750 25.80 1,621,125.24
37 Base 135.093750 25.80 1,621,125.241,200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 135.078125 15.05 945,547.02
47 Base 135.078125 15.05 945,547.02700,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

25.000 1.000000 NHIO Local 135.171875 55.90 3,379,296.88
62 Base 135.171875 55.90 3,379,296.882,500,000.000

99Z592232 Total

394.000 Local 0.00 849.25 53,029,601.16
39,400,000.000 Base 0.00 849.25 53,029,601.16

99Z592240 30YR US TREASURY BOND FUTURES SEP12 XCBT 03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 149.125000 30.10 2,087,750.28
723 Base 149.125000 30.10 2,087,750.281,400,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 149.000000 12.90 894,000.12
720 Base 149.000000 12.90 894,000.12600,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 149.062500 15.05 1,043,437.64
729 Base 149.062500 15.05 1,043,437.64700,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 149.093750 8.60 596,375.08
725 Base 149.093750 8.60 596,375.08400,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.906250 2.15 148,906.27
728 Base 148.906250 2.15 148,906.27100,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 148.843750 6.45 446,531.31
727 Base 148.843750 6.45 446,531.31300,000.000
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03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.968750 2.15 148,968.77
717 Base 148.968750 2.15 148,968.77100,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 149.062500 2.15 149,062.52
68 Base 149.062500 2.15 149,062.52100,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 149.031250 8.60 596,125.08
74 Base 149.031250 8.60 596,125.08400,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 150.343750 27.95 1,954,469.01
171 Base 150.343750 27.95 1,954,469.011,300,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.375000 2.15 150,375.02
173 Base 150.375000 2.15 150,375.02100,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 150.468750 15.05 1,053,281.39
278 Base 150.468750 15.05 1,053,281.39700,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 151.562500 8.60 606,250.08
286 Base 151.562500 8.60 606,250.08400,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 151.500000 6.45 454,500.06
294 Base 151.500000 6.45 454,500.06300,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.593750 2.15 151,593.77
283 Base 151.593750 2.15 151,593.77100,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.343750 2.15 151,343.77
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288 Base 151.343750 2.15 151,343.77100,000.000

11 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.437500 2.15 151,437.52
280 Base 151.437500 2.15 151,437.52100,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 151.687500 21.50 1,516,875.20
352 Base 151.687500 21.50 1,516,875.201,000,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 151.687500 17.20 606,750.00
378 Base 151.687500 17.20 606,750.00400,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.312500 2.15 151,312.52
487 Base 151.312500 2.15 151,312.52100,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 151.250000 8.60 605,000.08
484 Base 151.250000 8.60 605,000.08400,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 152.625000 21.50 1,526,250.20
607 Base 152.625000 21.50 1,526,250.201,000,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 152.656250 21.50 610,625.00
663 Base 152.656250 21.50 610,625.00400,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 149.312500 2.35 149,312.52
602 Base 149.312500 2.35 149,312.52100,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

35.000 1.000000 NHIO Local 149.343750 82.25 5,227,031.95
605 Base 149.343750 82.25 5,227,031.953,500,000.000
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99Z592240 Total

141.000 Local 0.00 331.85 21,177,565.16
14,100,000.000 Base 0.00 331.85 21,177,565.16

99Z730220 30YR US TREASURY BOND FUTURES DEC12 XCBT 28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.218750 2.35 150,218.77
608 Base 150.218750 2.35 150,218.77100,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.125000 4.14 300,250.04
725 Base 150.125000 4.14 300,250.04200,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 150.093750 6.21 450,281.31
722 Base 150.093750 6.21 450,281.31300,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 151.562500 6.21 454,687.56
12 Base 151.562500 6.21 454,687.56300,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 151.312500 8.28 605,250.08
9 Base 151.312500 8.28 605,250.08400,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 151.468750 10.35 757,343.85
10 Base 151.468750 10.35 757,343.85500,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 151.437500 8.28 605,750.08
15 Base 151.437500 8.28 605,750.08400,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.531250 2.07 151,531.27
11 Base 151.531250 2.07 151,531.27100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.281250 2.07 151,281.27
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13 Base 151.281250 2.07 151,281.27100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 151.187500 20.70 1,511,875.20
16 Base 151.187500 20.70 1,511,875.201,000,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 144.531250 4.14 289,062.54
11 Base 144.531250 4.14 289,062.54200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 144.625000 4.14 289,250.04
9 Base 144.625000 4.14 289,250.04200,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 145.093750 8.28 580,375.08
8 Base 145.093750 8.28 580,375.08400,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 145.125000 12.42 870,750.12
7 Base 145.125000 12.42 870,750.12600,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 144.812500 10.35 289,625.00
75 Base 144.812500 10.35 289,625.00200,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.781250 2.07 146,781.27
354 Base 146.781250 2.07 146,781.27100,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.750000 2.07 146,750.02
353 Base 146.750000 2.07 146,750.02100,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.031250 4.14 298,062.54
604 Base 149.031250 4.14 298,062.54200,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 1.000000 NHIO Local 149.093750 4.14 298,187.54
600 Base 149.093750 4.14 298,187.54200,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 149.000000 6.21 447,000.06
590 Base 149.000000 6.21 447,000.06300,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.062500 4.14 298,125.04
587 Base 149.062500 4.14 298,125.04200,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.156250 4.14 298,312.54
594 Base 149.156250 4.14 298,312.54200,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.187500 4.14 300,375.04
704 Base 150.187500 4.14 300,375.04200,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 150.218750 8.28 600,875.08
703 Base 150.218750 8.28 600,875.08400,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 150.156250 8.28 600,625.08
706 Base 150.156250 8.28 600,625.08400,000.000

99Z730220 Total

73.000 Local 0.00 157.60 10,892,626.42
7,300,000.000 Base 0.00 157.60 10,892,626.42

99Z744999 ULTRA LONG US TREAS BOND FTRS DEC12 XCBT 20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 162.580122 6.21 487,740.43
297 Base 162.580122 6.21 487,740.43300,000.000

99Z836225 2YR US TREASURY NOTE FUTURES DEC12 XCBT 13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

18.000 1.000000 NHIO Local 110.257813 39.33 3,969,281.27
745 Base 110.257813 39.33 3,969,281.273,600,000.000
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13 Sep 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-18.000 1.000000 NHIO Local 110.257813 -39.33 -3,969,281.27
745 Base 110.257813 -39.33 -3,969,281.27-3,600,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

18.000 1.000000 NHIO Local 110.257812 39.60 3,969,281.23
788 Base 110.257812 39.60 3,969,281.233,600,000.000

99Z836225 Total

18.000 Local 0.00 39.60 3,969,281.23
3,600,000.000 Base 0.00 39.60 3,969,281.23

US DOLLAR  Total

2,812.000

77,104,000.000

6,291.44

6,291.44

252,082,463.39

252,082,463.39

Local

Base

FUTURE SELL TO CLOSE  Total
4,267.000

311,704,000.000 8,524.57 473,628,856.53Base

FUTURE SELL TO OPEN
AUSTRALIAN DOLLAR

99Z827893 10YR AUSTRALIAN TBOND FUTURES DEC12 XSFE 28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.962696 NHIO Local 97.040000 5.55 378,443.55
736 Base 100.800253 5.77 393,108.05300,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.962696 NHIO Local 97.055000 5.55 378,888.99
737 Base 100.815834 5.77 393,570.75300,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.962696 NHIO Local 97.050000 7.40 504,987.24
734 Base 100.810640 7.69 524,555.25400,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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4.000 0.962696 NHIO Local 97.045000 7.40 504,789.32
738 Base 100.805446 7.69 524,349.66400,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.962696 NHIO Local 97.060000 5.55 379,037.61
739 Base 100.821028 5.77 393,725.13300,000.000

99Z827893 Total

17.000 Local 0.00 31.45 2,146,146.71
1,700,000.000 Base 0.00 32.69 2,229,308.84

AUSTRALIAN DOLLAR  Total

17.000

1,700,000.000

31.45

32.69

2,146,146.71

2,229,308.84

Local

Base

EURO CURRENCY

GERMANY

99Z582852 GERMAN EURO BUXL FUTURES SEP12 XEUR 24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.797894 NHIO Local 136.560000 1.70 273,120.00
531 Base 171.150554 2.13 342,301.11200,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.797894 NHIO Local 136.380000 0.85 136,380.00
528 Base 170.924960 1.07 170,924.96100,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.797894 NHIO Local 136.580000 0.85 136,580.00
527 Base 171.175620 1.07 171,175.62100,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.797894 NHIO Local 136.360000 3.40 545,440.00
532 Base 170.899894 4.26 683,599.58400,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.797894 NHIO Local 136.340000 1.70 272,680.00
533 Base 170.874828 2.13 341,749.66200,000.000
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24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.797894 NHIO Local 135.880000 0.85 135,880.00
530 Base 170.298310 1.07 170,298.31100,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.797894 NHIO Local 135.940000 1.70 271,880.00
523 Base 170.373508 2.13 340,747.02200,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.797894 NHIO Local 136.520000 1.70 273,040.00
526 Base 171.100422 2.13 342,200.84200,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.795798 NHIO Local 135.840000 3.45 407,520.00
27 Base 170.696584 4.34 512,089.75300,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.795798 NHIO Local 135.500000 7.65 1,219,500.00
34 Base 170.269340 9.61 1,532,424.06900,000.000

99Z582852 Total

27.000 Local 0.00 23.85 3,672,020.00
2,700,000.000 Base 0.00 29.94 4,607,510.91

99Z585970 GERMAN EURO BUND FUTURES SEP12 XEUR 02 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.794660 NHIO Local 140.800000 5.00 704,000.00
632 Base 177.182694 6.29 885,913.47500,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.792393 NHIO Local 141.560000 2.00 283,120.00
703 Base 178.648726 2.52 357,297.45200,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.792393 NHIO Local 141.570000 12.00 1,698,840.00
701 Base 178.661346 15.14 2,143,936.151,200,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.792393 NHIO Local 141.480000 1.00 141,480.00
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698 Base 178.547766 1.26 178,547.77100,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.792393 NHIO Local 141.510000 2.00 283,020.00
697 Base 178.585626 2.52 357,171.25200,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.792393 NHIO Local 141.550000 3.00 424,650.00
709 Base 178.636106 3.79 535,908.32300,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.792393 NHIO Local 141.540000 1.00 141,540.00
704 Base 178.623486 1.26 178,623.49100,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

13.000 0.792393 NHIO Local 141.590000 13.00 1,840,670.00
708 Base 178.686586 16.41 2,322,925.621,300,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.792393 NHIO Local 141.600000 5.00 708,000.00
700 Base 178.699206 6.31 893,496.03500,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.792393 NHIO Local 141.580000 2.00 283,160.00
699 Base 178.673966 2.52 357,347.93200,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.813140 NHIO Local 143.940000 7.00 1,007,580.00
152 Base 177.017488 8.61 1,239,122.41700,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.813140 NHIO Local 143.960000 2.00 287,920.00
150 Base 177.042084 2.46 354,084.17200,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.813140 NHIO Local 143.950000 1.00 143,950.00
147 Base 177.029786 1.23 177,029.79100,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.813140 NHIO Local 143.930000 2.00 287,860.00
155 Base 177.005190 2.46 354,010.38200,000.000

99Z585970 Total

58.000 Local 0.00 58.00 8,235,790.00
5,800,000.000 Base 0.00 72.78 10,335,414.23

99Z588040 GERMAN EURO BOBL FUTURES SEP12 XEUR 15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

13.000 0.813835 NHIO Local 126.810000 0.00 1,648,530.00
127 Base 155.817825 0.00 2,025,631.731,300,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.801860 NHIO Local 126.790000 5.95 887,530.00
263 Base 158.119871 7.42 1,106,839.10700,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.801860 NHIO Local 126.830000 8.50 1,268,300.00
268 Base 158.169755 10.60 1,581,697.551,000,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.801860 NHIO Local 126.820000 4.25 634,100.00
265 Base 158.157284 5.30 790,786.42500,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.801860 NHIO Local 126.800000 0.85 126,800.00
267 Base 158.132342 1.06 158,132.34100,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

11.000 0.801860 NHIO Local 126.810000 9.35 1,394,910.00
266 Base 158.144813 11.66 1,739,592.951,100,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.801860 NHIO Local 126.970000 0.85 126,970.00
330 Base 158.344349 1.06 158,344.35100,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.794755 NHIO Local 127.290000 5.10 763,740.00
391 Base 160.162566 6.42 960,975.39600,000.000
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23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.794755 NHIO Local 127.300000 4.25 636,500.00
392 Base 160.175148 5.35 800,875.74500,000.000

99Z588040 Total

59.000 Local 0.00 39.10 7,487,380.00
5,900,000.000 Base 0.00 48.87 9,322,875.57

99Z730527 GERMAN EURO BOBL FUTURES DEC12 XEUR 04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

59.000 0.795798 NHIO Local 125.890000 50.15 7,427,510.00
56 Base 158.193411 63.02 9,333,411.245,900,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.761934 NHIO Local 124.660000 2.55 373,980.00
116 Base 163.609971 3.35 490,829.91300,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.761934 NHIO Local 124.650000 2.55 373,950.00
115 Base 163.596847 3.35 490,790.54300,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

11.000 0.761934 NHIO Local 124.700000 9.35 1,371,700.00
114 Base 163.662469 12.27 1,800,287.161,100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.761934 NHIO Local 124.630000 4.25 623,150.00
113 Base 163.570598 5.58 817,852.99500,000.000

99Z730527 Total

81.000 Local 0.00 68.85 10,170,290.00
8,100,000.000 Base 0.00 87.57 12,933,171.84

99Z744965 EURO OAT FUTURES SEP12 XEUR 17 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.817227 NHIO Local 134.030000 1.00 134,030.00
431 Base 164.005839 1.22 164,005.84100,000.000

17 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 0.817227 NHIO Local 134.070000 1.00 134,070.00
429 Base 164.054785 1.22 164,054.79100,000.000

17 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.817227 NHIO Local 134.090000 1.00 134,090.00
432 Base 164.079258 1.22 164,079.26100,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.829119 NHIO Local 132.370000 1.00 132,370.00
720 Base 159.651389 1.21 159,651.39100,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.829119 NHIO Local 132.430000 1.00 132,430.00
719 Base 159.723755 1.21 159,723.75100,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.829119 NHIO Local 132.350000 1.00 132,350.00
723 Base 159.627267 1.21 159,627.27100,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.808571 NHIO Local 132.830000 2.00 265,660.00
185 Base 164.277472 2.47 328,554.94200,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.808571 NHIO Local 132.850000 1.00 132,850.00
184 Base 164.302207 1.24 164,302.21100,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.808571 NHIO Local 132.870000 3.00 398,610.00
186 Base 164.326942 3.71 492,980.83300,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.808571 NHIO Local 133.000000 1.00 133,000.00
183 Base 164.487720 1.24 164,487.72100,000.000

06 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.805056 NHIO Local 133.770000 6.90 802,620.00
561 Base 166.162354 8.57 996,974.12600,000.000
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06 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.805056 NHIO Local 134.010000 0.85 134,010.00
560 Base 166.460470 1.06 166,460.47100,000.000

99Z744965 Total

20.000 Local 0.00 20.75 2,666,090.00
2,000,000.000 Base 0.00 25.58 3,284,902.59

99Z836050 GERMAN EURO BUXL FUTURES DEC12 XEUR 04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.795798 NHIO Local 134.560000 0.00 403,680.00
81 Base 169.088135 0.00 507,264.41300,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.774503 NHIO Local 129.840000 0.85 129,840.00
749 Base 167.642992 1.10 167,642.99100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.774503 NHIO Local 129.740000 0.85 129,740.00
750 Base 167.513877 1.10 167,513.88100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.774503 NHIO Local 129.820000 0.00 129,820.00
743 Base 167.617169 0.00 167,617.17100,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.761934 NHIO Local 127.340000 5.10 764,040.00
111 Base 167.127336 6.69 1,002,764.02600,000.000

99Z836050 Total

12.000 Local 0.00 6.80 1,557,120.00
1,200,000.000 Base 0.00 8.89 2,012,802.47

99Z913354 EURO OAT FUTURES DEC12 XEUR 04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.795798 NHIO Local 133.030000 8.05 931,210.00
17 Base 167.165537 10.12 1,170,158.76700,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 0.793493 NHIO Local 132.980000 0.85 132,980.00
117 Base 167.588120 1.07 167,588.12100,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.793493 NHIO Local 132.910000 1.70 265,820.00
119 Base 167.499902 2.14 334,999.80200,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.793493 NHIO Local 132.860000 0.85 132,860.00
120 Base 167.436890 1.07 167,436.89100,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

17.000 0.793493 NHIO Local 132.880000 14.45 2,258,960.00
121 Base 167.462095 18.21 2,846,855.611,700,000.000

99Z913354 Total

28.000 Local 0.00 25.90 3,721,830.00
2,800,000.000 Base 0.00 32.61 4,687,039.18

GERMANY Total
285.000

28,500,000.000 306.24

243.25 37,510,520.00

47,183,716.79

Local

Base

UNITED KINGDOM

99XU40568 3MO EURIBOR INTEREST RATE FTRS DEC12 XLIF 13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

25.000 0.774503 NHIO Local 99.780000 27.50 6,236,250.00
708 Base 128.831005 35.51 8,051,937.826,250,000.000

UNITED KINGDOM Total
25.000

6,250,000.000 35.51

27.50 6,236,250.00

8,051,937.82

Local

Base

EURO CURRENCY  Total

310.000

34,750,000.000

270.75

341.75

43,746,770.00

55,235,654.61

Local

Base

JAPANESE YEN
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99Z588099 10YR JGB MINI FUTURES SGX SEP12 XSES 05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 78.350000 NHIO Local 144.105806 2,520.00 100,874,064.00
144 Base 1.839257 32.16 1,287,480.0870,000,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 78.955000 NHIO Local 144.120870 2,520.00 100,884,609.00
247 Base 1.825355 31.92 1,277,748.2070,000,000.000

99Z588099 Total

14.000 Local 0.00 5,040.00 201,758,673.00
140,000,000.000 Base 0.00 64.08 2,565,228.28

99Z889455 10YR JGB MINI FUTURES SGX DEC12 XSES 06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

13.000 78.955000 NHIO Local 143.880000 4,680.00 187,044,000.00
248 Base 1.822304 59.27 2,368,995.00130,000,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 78.160000 NHIO Local 143.794667 0.00 86,276,800.00
402 Base 1.839748 0.00 1,103,848.5260,000,000.000

99Z889455 Total

19.000 Local 0.00 4,680.00 273,320,800.00
190,000,000.000 Base 0.00 59.27 3,472,843.52

JAPANESE YEN  Total

33.000

330,000,000.000

9,720.00

123.35

475,079,473.00

6,038,071.80

Local

Base

POUND STERLING

99Z588115 UK LONG GILT BOND FUTURES SEP12 XLIF 02 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.637857 NHIO Local 118.980000 0.92 118,980.00
634 Base 186.530837 1.44 186,530.84100,000.000

05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.643956 NHIO Local 119.840000 0.92 119,840.00
797 Base 186.099671 1.43 186,099.67100,000.000
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05 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.643956 NHIO Local 119.830000 4.60 599,150.00
1 Base 186.084142 7.14 930,420.71500,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.646037 NHIO Local 120.450000 0.92 120,450.00
70 Base 186.444430 1.42 186,444.43100,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.646037 NHIO Local 120.430000 1.84 240,860.00
73 Base 186.413472 2.85 372,826.94200,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.646037 NHIO Local 120.460000 0.92 120,460.00
75 Base 186.459909 1.42 186,459.91100,000.000

06 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.646037 NHIO Local 120.410000 0.92 120,410.00
72 Base 186.382514 1.42 186,382.51100,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.644974 NHIO Local 120.580000 0.92 120,580.00
211 Base 186.953273 1.43 186,953.27100,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.644974 NHIO Local 120.560000 0.92 120,560.00
214 Base 186.922264 1.43 186,922.26100,000.000

10 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.644974 NHIO Local 120.570000 2.76 361,710.00
215 Base 186.937768 4.28 560,813.30300,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.648319 NHIO Local 121.300000 2.76 363,900.00
359 Base 187.099252 4.26 561,297.76300,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.648319 NHIO Local 121.260000 0.92 121,260.00
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360 Base 187.037554 1.42 187,037.55100,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.643128 NHIO Local 121.170000 2.76 363,510.00
404 Base 188.407284 4.29 565,221.85300,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.636213 NHIO Local 121.260000 3.68 485,040.00
552 Base 190.596545 5.78 762,386.18400,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.636213 NHIO Local 121.070000 2.76 363,210.00
551 Base 190.297903 4.34 570,893.71300,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.636213 NHIO Local 121.090000 2.76 363,270.00
550 Base 190.329339 4.34 570,988.02300,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.636213 NHIO Local 121.080000 1.84 242,160.00
554 Base 190.313621 2.89 380,627.24200,000.000

19 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.636213 NHIO Local 121.110000 1.84 242,220.00
556 Base 190.360775 2.89 380,721.55200,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.644704 NHIO Local 121.950000 0.92 121,950.00
615 Base 189.156574 1.43 189,156.57100,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.644704 NHIO Local 121.970000 0.92 121,970.00
610 Base 189.187596 1.43 189,187.60100,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.644704 NHIO Local 121.930000 0.92 121,930.00
614 Base 189.125552 1.43 189,125.55100,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.644704 NHIO Local 121.860000 1.84 243,720.00
613 Base 189.016975 2.85 378,033.95200,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.644704 NHIO Local 121.940000 4.60 609,700.00
608 Base 189.141063 7.14 945,705.32500,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.646037 NHIO Local 122.010000 1.84 244,020.00
22 Base 188.859152 2.85 377,718.30200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.646037 NHIO Local 121.980000 1.84 243,960.00
20 Base 188.812715 2.85 377,625.43200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.646037 NHIO Local 121.940000 1.84 243,880.00
21 Base 188.750799 2.85 377,501.60200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.646037 NHIO Local 122.020000 0.92 122,020.00
15 Base 188.874631 1.42 188,874.63100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.646037 NHIO Local 122.080000 0.92 122,080.00
24 Base 188.967505 1.42 188,967.50100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.646037 NHIO Local 122.030000 2.76 366,090.00
17 Base 188.890110 4.27 566,670.33300,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.646037 NHIO Local 121.850000 2.76 365,550.00
32 Base 188.611488 4.27 565,834.46300,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.646037 NHIO Local 121.820000 0.92 121,820.00
25 Base 188.565051 1.42 188,565.05100,000.000
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25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.646037 NHIO Local 121.810000 0.92 121,810.00
29 Base 188.549572 1.42 188,549.57100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.646037 NHIO Local 121.900000 0.92 121,900.00
33 Base 188.688883 1.42 188,688.88100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.646037 NHIO Local 121.840000 1.84 243,680.00
34 Base 188.596009 2.85 377,192.02200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.646037 NHIO Local 121.800000 0.92 121,800.00
31 Base 188.534093 1.42 188,534.09100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.646037 NHIO Local 121.770000 0.92 121,770.00
30 Base 188.487656 1.42 188,487.66100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.646037 NHIO Local 121.880000 0.92 121,880.00
26 Base 188.657925 1.42 188,657.93100,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.637552 NHIO Local 121.490000 1.84 242,980.00
290 Base 190.557006 2.89 381,114.01200,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.637552 NHIO Local 121.460000 2.76 364,380.00
283 Base 190.509951 4.33 571,529.85300,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.637552 NHIO Local 121.530000 5.52 729,180.00
287 Base 190.619746 8.66 1,143,718.47600,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.637552 NHIO Local 121.510000 5.52 729,060.00
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282 Base 190.588376 8.66 1,143,530.25600,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.637552 NHIO Local 121.470000 1.84 242,940.00
291 Base 190.525636 2.89 381,051.27200,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.637552 NHIO Local 121.500000 2.76 364,500.00
286 Base 190.572691 4.33 571,718.07300,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.645265 NHIO Local 121.920000 1.60 243,840.00
430 Base 188.945627 2.48 377,891.25200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.645265 NHIO Local 121.890000 0.80 121,890.00
428 Base 188.899134 1.24 188,899.13100,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.645265 NHIO Local 122.140000 9.60 1,465,680.00
432 Base 189.286572 14.88 2,271,438.871,200,000.000

02 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.645265 NHIO Local 122.130000 0.80 122,130.00
433 Base 189.271075 1.24 189,271.07100,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.638692 NHIO Local 120.820000 0.80 120,820.00
587 Base 189.167862 1.25 189,167.86100,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.638692 NHIO Local 120.690000 0.80 120,690.00
588 Base 188.964321 1.25 188,964.32100,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.638692 NHIO Local 120.790000 1.60 241,580.00
584 Base 189.120891 2.51 378,241.78200,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.638692 NHIO Local 120.810000 1.60 241,620.00
586 Base 189.152205 2.51 378,304.41200,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.638692 NHIO Local 120.720000 0.80 120,720.00
589 Base 189.011292 1.25 189,011.29100,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.638692 NHIO Local 120.800000 2.40 362,400.00
585 Base 189.136548 3.76 567,409.64300,000.000

09 Aug 2012 STATE STREET GLOBAL MKTS/BOS

22.000 0.640123 NHIO Local 120.790000 23.10 2,657,380.00
761 Base 188.698110 36.09 4,151,358.412,200,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.633433 NHIO Local 119.850000 4.00 599,250.00
261 Base 189.207067 6.31 946,035.33500,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.633433 NHIO Local 119.780000 0.80 119,780.00
262 Base 189.096558 1.26 189,096.56100,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.633433 NHIO Local 119.840000 0.80 119,840.00
264 Base 189.191280 1.26 189,191.28100,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.633433 NHIO Local 119.740000 1.60 239,480.00
260 Base 189.033410 2.53 378,066.82200,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.633433 NHIO Local 119.830000 1.60 239,660.00
258 Base 189.175493 2.53 378,350.99200,000.000

99Z588115 Total

151.000 Local 0.00 137.34 18,298,900.00
15,100,000.000 Base 0.00 214.16 28,535,465.07
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99Z730543 UK LONG GILT BOND FUTURES DEC12 XLIF 29 Aug 2012 STATE STREET GLOBAL MKTS/BOS

15.000 0.631373 NHIO Local 120.628000 12.00 1,809,420.00
648 Base 191.056634 19.01 2,865,849.511,500,000.000

29 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.631373 NHIO Local 120.610000 5.25 603,050.00
651 Base 191.028124 8.32 955,140.62500,000.000

29 Aug 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.631373 NHIO Local 120.627000 8.00 1,206,270.00
649 Base 191.055050 12.67 1,910,550.501,000,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.630398 NHIO Local 121.030000 0.80 121,030.00
721 Base 191.989822 1.27 191,989.82100,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.630398 NHIO Local 121.000000 0.80 121,000.00
720 Base 191.942233 1.27 191,942.23100,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.630398 NHIO Local 120.960000 1.60 241,920.00
723 Base 191.878781 2.54 383,757.56200,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.630398 NHIO Local 120.930000 1.60 241,860.00
716 Base 191.831192 2.54 383,662.38200,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.630398 NHIO Local 120.980000 0.80 120,980.00
717 Base 191.910507 1.27 191,910.51100,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.630398 NHIO Local 120.920000 0.80 120,920.00
718 Base 191.815329 1.27 191,815.33100,000.000

31 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.630398 NHIO Local 121.120000 2.40 363,360.00
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719 Base 192.132589 3.81 576,397.77300,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.627943 NHIO Local 120.470000 4.80 722,820.00
264 Base 191.848623 7.64 1,151,091.74600,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.627943 NHIO Local 120.620000 2.40 361,860.00
263 Base 192.087498 3.82 576,262.50300,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627943 NHIO Local 120.480000 1.60 240,960.00
265 Base 191.864548 2.55 383,729.10200,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.627943 NHIO Local 120.430000 4.80 722,580.00
262 Base 191.784923 7.64 1,150,709.54600,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627943 NHIO Local 120.590000 1.60 241,180.00
261 Base 192.039723 2.55 384,079.45200,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.627943 NHIO Local 120.530000 4.80 723,180.00
259 Base 191.944173 7.64 1,151,665.04600,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.627943 NHIO Local 120.410000 4.00 602,050.00
260 Base 191.753073 6.37 958,765.37500,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627943 NHIO Local 120.640000 0.80 120,640.00
256 Base 192.119348 1.27 192,119.35100,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.627943 NHIO Local 120.460000 4.80 722,760.00
257 Base 191.832698 7.64 1,150,996.19600,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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5.000 0.627943 NHIO Local 120.440000 4.00 602,200.00
258 Base 191.800848 6.37 959,004.24500,000.000

06 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627943 NHIO Local 120.630000 0.00 241,260.00
255 Base 192.103423 0.00 384,206.85200,000.000

10 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.624688 NHIO Local 120.120000 0.80 120,120.00
329 Base 192.287990 1.28 192,287.99100,000.000

10 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.624688 NHIO Local 120.100000 1.60 240,200.00
330 Base 192.255974 2.56 384,511.95200,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.622239 NHIO Local 119.980000 1.60 239,960.00
404 Base 192.819801 2.57 385,639.60200,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.622239 NHIO Local 120.000000 2.40 360,000.00
403 Base 192.851943 3.86 578,555.83300,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620732 NHIO Local 119.380000 0.80 119,380.00
519 Base 192.321324 1.29 192,321.32100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620732 NHIO Local 119.460000 1.60 238,920.00
522 Base 192.450204 2.58 384,900.41200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620732 NHIO Local 119.310000 0.80 119,310.00
525 Base 192.208554 1.29 192,208.55100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620732 NHIO Local 119.450000 1.60 238,900.00
526 Base 192.434094 2.58 384,868.19200,000.000
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12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620732 NHIO Local 119.280000 0.80 119,280.00
516 Base 192.160224 1.29 192,160.22100,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620732 NHIO Local 119.350000 1.60 238,700.00
523 Base 192.272994 2.58 384,545.99200,000.000

12 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620732 NHIO Local 119.260000 1.60 238,520.00
513 Base 192.128004 2.58 384,256.01200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.620194 NHIO Local 119.290000 4.80 715,740.00
712 Base 192.343041 7.74 1,154,058.25600,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620194 NHIO Local 119.280000 1.60 238,560.00
711 Base 192.326917 2.58 384,653.83200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620194 NHIO Local 119.300000 1.60 238,600.00
709 Base 192.359165 2.58 384,718.33200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620194 NHIO Local 119.310000 0.80 119,310.00
714 Base 192.375289 1.29 192,375.29100,000.000

18 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.615404 NHIO Local 118.658789 6.40 949,270.31
176 Base 192.814458 10.40 1,542,515.66800,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.616523 NHIO Local 119.030000 1.60 238,060.00
245 Base 193.066601 2.60 386,133.20200,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.616523 NHIO Local 119.050000 0.80 119,050.00
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242 Base 193.099041 1.30 193,099.04100,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.616523 NHIO Local 119.060000 2.40 357,180.00
246 Base 193.115261 3.89 579,345.78300,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.616523 NHIO Local 119.020000 5.60 833,140.00
251 Base 193.050381 9.08 1,351,352.67700,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.616523 NHIO Local 119.040000 1.60 238,080.00
248 Base 193.082821 2.60 386,165.64200,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.616523 NHIO Local 119.010000 0.80 119,010.00
244 Base 193.034161 1.30 193,034.16100,000.000

19 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.616523 NHIO Local 119.090000 0.80 119,090.00
250 Base 193.163921 1.30 193,163.92100,000.000

18 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.615404 NHIO Local 118.658848 6.40 949,270.78
215 Base 192.814554 10.40 1,542,516.43800,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.615347 NHIO Local 119.210000 0.80 119,210.00
350 Base 193.728092 1.30 193,728.09100,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.615347 NHIO Local 119.200000 3.20 476,800.00
349 Base 193.711841 5.20 774,847.36400,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.615347 NHIO Local 119.286302 9.60 1,431,435.62
351 Base 193.852090 15.60 2,326,225.071,200,000.000

27 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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10.000 0.616675 NHIO Local 120.614706 10.50 1,206,147.06
639 Base 195.588772 17.03 1,955,887.721,000,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.619886 NHIO Local 120.680000 4.00 603,400.00
688 Base 194.680957 6.45 973,404.79500,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.619886 NHIO Local 120.670000 1.60 241,340.00
687 Base 194.664825 2.58 389,329.65200,000.000

99Z730543 Total

182.000 Local 0.00 147.75 21,837,283.77
18,200,000.000 Base 0.00 237.14 35,038,456.54

POUND STERLING  Total

333.000

33,300,000.000

285.09

451.30

40,136,183.77

63,573,921.61

Local

Base

US DOLLAR

99Z475636 10YR US TREASURY NOTE FUTURES DEC12 XCBT 28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 132.906250 7.05 398,718.81
588 Base 132.906250 7.05 398,718.81300,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

250.000 1.000000 NHIO Local 132.898438 587.50 33,224,614.50
591 Base 132.898438 587.50 33,224,614.5025,000,000.000

29 Aug 2012 STATE STREET GLOBAL MKTS/BOS

20.000 1.000000 NHIO Local 132.890625 41.40 2,657,812.90
646 Base 132.890625 41.40 2,657,812.902,000,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 133.687500 4.14 267,375.04
25 Base 133.687500 4.14 267,375.04200,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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5.000 1.000000 NHIO Local 133.593750 10.35 667,968.85
24 Base 133.593750 10.35 667,968.85500,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 133.546875 6.21 400,640.69
18 Base 133.546875 6.21 400,640.69300,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 133.640625 43.47 2,806,453.55
32 Base 133.640625 43.47 2,806,453.552,100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.562500 10.35 667,812.60
19 Base 133.562500 10.35 667,812.60500,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 133.578125 20.70 1,335,781.45
31 Base 133.578125 20.70 1,335,781.451,000,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 133.625000 2.07 133,625.02
20 Base 133.625000 2.07 133,625.02100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 133.671875 28.98 1,871,406.53
23 Base 133.671875 28.98 1,871,406.531,400,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.531250 18.63 1,201,781.43
28 Base 133.531250 18.63 1,201,781.43900,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 133.578125 6.21 400,734.44
36 Base 133.578125 6.21 400,734.44300,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.609375 18.63 1,202,484.56
21 Base 133.609375 18.63 1,202,484.56900,000.000
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04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

15.000 1.000000 NHIO Local 133.656250 31.05 2,004,844.05
22 Base 133.656250 31.05 2,004,844.051,500,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 133.531250 14.49 934,718.89
30 Base 133.531250 14.49 934,718.89700,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 133.500000 43.47 2,803,500.42
41 Base 133.500000 43.47 2,803,500.422,100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 133.468750 12.42 800,812.62
40 Base 133.468750 12.42 800,812.62600,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 133.453125 28.98 1,868,344.03
37 Base 133.453125 28.98 1,868,344.031,400,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 132.375000 2.07 132,375.02
292 Base 132.375000 2.07 132,375.02100,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.390625 20.70 1,323,906.45
291 Base 132.390625 20.70 1,323,906.451,000,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 133.343750 20.70 1,333,437.70
293 Base 133.343750 20.70 1,333,437.701,000,000.000

07 Sep 2012 STATE STREET GLOBAL MKTS/BOS

27.000 1.000000 NHIO Local 133.343750 55.89 3,600,281.79
297 Base 133.343750 55.89 3,600,281.792,700,000.000

10 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 133.046875 6.21 399,140.69
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332 Base 133.046875 6.21 399,140.69300,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 133.000000 6.21 399,000.06
392 Base 133.000000 6.21 399,000.06300,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 133.000000 4.14 266,000.04
396 Base 133.000000 4.14 266,000.04200,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 132.984375 16.56 1,063,875.16
395 Base 132.984375 16.56 1,063,875.16800,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.500000 8.28 530,000.08
696 Base 132.500000 8.28 530,000.08400,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 132.593750 2.07 132,593.77
700 Base 132.593750 2.07 132,593.77100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 132.609375 4.14 265,218.79
698 Base 132.609375 4.14 265,218.79200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 132.625000 12.42 795,750.12
693 Base 132.625000 12.42 795,750.12600,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 132.515625 10.35 662,578.23
704 Base 132.515625 10.35 662,578.23500,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 132.468750 6.21 397,406.31
701 Base 132.468750 6.21 397,406.31300,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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11.000 1.000000 NHIO Local 132.453125 22.77 1,456,984.60
10 Base 132.453125 22.77 1,456,984.601,100,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 132.156250 18.63 1,189,406.43
13 Base 132.156250 18.63 1,189,406.43900,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 132.171875 2.07 132,171.90
12 Base 132.171875 2.07 132,171.90100,000.000

18 Sep 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 132.437500 43.47 2,781,187.92
177 Base 132.437500 43.47 2,781,187.922,100,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.609375 22.77 1,458,703.35
295 Base 132.609375 22.77 1,458,703.351,100,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.640625 20.70 1,326,406.45
294 Base 132.640625 20.70 1,326,406.451,000,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 132.781250 12.42 796,687.62
292 Base 132.781250 12.42 796,687.62600,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 132.765625 24.84 1,593,187.74
293 Base 132.765625 24.84 1,593,187.741,200,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.640625 22.77 1,459,047.10
296 Base 132.640625 22.77 1,459,047.101,100,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

27.000 1.000000 NHIO Local 132.718750 55.89 3,583,406.79
299 Base 132.718750 55.89 3,583,406.792,700,000.000
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20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

15.000 1.000000 NHIO Local 132.734375 31.05 1,991,015.93
298 Base 132.734375 31.05 1,991,015.931,500,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 132.468750 6.21 397,406.31
356 Base 132.468750 6.21 397,406.31300,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.421875 8.28 529,687.58
355 Base 132.421875 8.28 529,687.58400,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.406250 8.28 529,625.08
357 Base 132.406250 8.28 529,625.08400,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

29.000 1.000000 NHIO Local 132.359375 60.03 3,838,422.46
359 Base 132.359375 60.03 3,838,422.462,900,000.000

21 Sep 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 132.375000 26.91 1,720,875.26
358 Base 132.375000 26.91 1,720,875.261,300,000.000

24 Sep 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.921875 20.70 1,329,218.95
407 Base 132.921875 20.70 1,329,218.951,000,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

19.000 1.000000 NHIO Local 133.328125 39.33 2,533,234.76
593 Base 133.328125 39.33 2,533,234.761,900,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.312500 10.35 666,562.60
598 Base 133.312500 10.35 666,562.60500,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.328125 10.35 666,640.73
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595 Base 133.328125 10.35 666,640.73500,000.000

26 Sep 2012 STATE STREET GLOBAL MKTS/BOS

18.000 1.000000 NHIO Local 133.296875 37.26 2,399,344.11
599 Base 133.296875 37.26 2,399,344.111,800,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 133.734375 16.56 1,069,875.16
694 Base 133.734375 16.56 1,069,875.16800,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 133.765625 14.49 936,359.52
692 Base 133.765625 14.49 936,359.52700,000.000

28 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 133.750000 12.42 802,500.12
693 Base 133.750000 12.42 802,500.12600,000.000

99Z475636 Total

768.000 Local 0.00 1,660.60 102,138,953.06
76,800,000.000 Base 0.00 1,660.60 102,138,953.06

99Z475651 5YR US TREASURY NOTE FUTURES DEC12 XCBT 28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 124.164063 2.35 124,164.08
600 Base 124.164063 2.35 124,164.08100,000.000

99Z588073 5YR US TREASURY NOTE FUTURES SEP12 XCBT 03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 124.179688 30.10 1,738,515.91
694 Base 124.179688 30.10 1,738,515.911,400,000.000

03 Jul 2012 STATE STREET GLOBAL MKTS/BOS

52.000 1.000000 NHIO Local 124.195313 111.80 6,458,157.32
693 Base 124.195313 111.80 6,458,157.325,200,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

40.000 1.000000 NHIO Local 124.468750 86.00 4,978,750.80
164 Base 124.468750 86.00 4,978,750.804,000,000.000
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09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 124.476563 27.95 1,618,195.58
167 Base 124.476563 27.95 1,618,195.581,300,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 124.437500 8.60 497,750.08
170 Base 124.437500 8.60 497,750.08400,000.000

09 Jul 2012 STATE STREET GLOBAL MKTS/BOS

17.000 1.000000 NHIO Local 124.453125 36.55 2,115,703.47
166 Base 124.453125 36.55 2,115,703.471,700,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 124.500000 10.75 622,500.10
353 Base 124.500000 10.75 622,500.10500,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 124.492188 21.50 1,244,922.08
354 Base 124.492188 21.50 1,244,922.081,000,000.000

12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 124.484375 21.50 1,244,843.95
351 Base 124.484375 21.50 1,244,843.951,000,000.000

18 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.593750 4.30 249,187.54
477 Base 124.593750 4.30 249,187.54200,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 124.289063 2.07 124,289.08
593 Base 124.289063 2.07 124,289.08100,000.000

13 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 124.242188 2.07 124,242.21
36 Base 124.242188 2.07 124,242.21100,000.000
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99Z588073 Total

169.000 Local 0.00 363.19 21,017,058.12
16,900,000.000 Base 0.00 363.19 21,017,058.12

99Z592232 10YR US TREASURY NOTE FUTURES SEP12 XCBT 25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 135.171875 0.00 135,171.88
61 Base 135.171875 0.00 135,171.88100,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 134.937500 8.60 539,750.08
109 Base 134.937500 8.60 539,750.08400,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 134.921875 34.40 2,158,750.32
107 Base 134.921875 34.40 2,158,750.321,600,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

26.000 1.000000 NHIO Local 134.578125 55.90 3,499,031.77
201 Base 134.578125 55.90 3,499,031.772,600,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 134.562500 21.50 1,345,625.20
203 Base 134.562500 21.50 1,345,625.201,000,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 134.515625 2.15 134,515.65
202 Base 134.515625 2.15 134,515.65100,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 134.406250 21.50 1,344,062.70
204 Base 134.406250 21.50 1,344,062.701,000,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

19.000 1.000000 NHIO Local 134.578125 40.85 2,556,984.76
284 Base 134.578125 40.85 2,556,984.761,900,000.000

31 Jul 2012 STATE STREET GLOBAL MKTS/BOS

20.000 1.000000 NHIO Local 134.812500 43.00 2,696,250.40
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285 Base 134.812500 43.00 2,696,250.402,000,000.000

01 Aug 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 134.453125 19.35 1,210,078.31
338 Base 134.453125 19.35 1,210,078.31900,000.000

01 Aug 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 134.437500 25.80 1,613,250.24
339 Base 134.437500 25.80 1,613,250.241,200,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 133.843750 16.56 1,070,750.16
529 Base 133.843750 16.56 1,070,750.16800,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 133.828125 24.84 1,605,937.74
530 Base 133.828125 24.84 1,605,937.741,200,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.890625 18.63 1,205,015.81
596 Base 133.890625 18.63 1,205,015.81900,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.875000 10.35 669,375.10
597 Base 133.875000 10.35 669,375.10500,000.000

07 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 133.859375 14.49 937,015.77
595 Base 133.859375 14.49 937,015.77700,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 133.703125 2.07 133,703.15
650 Base 133.703125 2.07 133,703.15100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 133.625000 14.49 935,375.14
652 Base 133.625000 14.49 935,375.14700,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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3.000 1.000000 NHIO Local 133.671875 6.21 401,015.69
657 Base 133.671875 6.21 401,015.69300,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 133.687500 8.28 534,750.08
658 Base 133.687500 8.28 534,750.08400,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 133.640625 24.84 1,603,687.74
651 Base 133.640625 24.84 1,603,687.741,200,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 133.656250 22.77 1,470,218.97
653 Base 133.656250 22.77 1,470,218.971,100,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.562500 18.63 1,202,062.68
662 Base 133.562500 18.63 1,202,062.68900,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 133.531250 16.56 1,068,250.16
661 Base 133.531250 16.56 1,068,250.16800,000.000

08 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 133.546875 6.21 400,640.69
663 Base 133.546875 6.21 400,640.69300,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 133.765625 4.14 267,531.29
12 Base 133.765625 4.14 267,531.29200,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 133.750000 16.56 1,070,000.16
13 Base 133.750000 16.56 1,070,000.16800,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

18.000 1.000000 NHIO Local 133.750000 37.26 2,407,500.36
16 Base 133.750000 37.26 2,407,500.361,800,000.000
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10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 133.781250 33.12 2,140,500.32
15 Base 133.781250 33.12 2,140,500.321,600,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 133.734375 16.56 1,069,875.16
20 Base 133.734375 16.56 1,069,875.16800,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.718750 10.35 668,593.85
17 Base 133.718750 10.35 668,593.85500,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 133.765625 4.14 267,531.29
18 Base 133.765625 4.14 267,531.29200,000.000

10 Aug 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.796875 10.35 668,984.48
19 Base 133.796875 10.35 668,984.48500,000.000

13 Aug 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 133.562500 28.98 1,869,875.28
35 Base 133.562500 28.98 1,869,875.281,400,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 132.718750 18.63 1,194,468.93
95 Base 132.718750 18.63 1,194,468.93900,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 132.703125 24.84 1,592,437.74
94 Base 132.703125 24.84 1,592,437.741,200,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.671875 20.70 1,326,718.95
96 Base 132.671875 20.70 1,326,718.951,000,000.000

15 Aug 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.656250 22.77 1,459,218.97

Prepared by State StreetPage 1352



Sales Report by Report Date
Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Proceeds

Lot Notional Par

97 Base 132.656250 22.77 1,459,218.971,100,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 132.656250 28.98 1,857,187.78
165 Base 132.656250 28.98 1,857,187.781,400,000.000

16 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 132.640625 6.21 397,921.94
164 Base 132.640625 6.21 397,921.94300,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 132.406250 26.91 1,721,281.51
273 Base 132.406250 26.91 1,721,281.511,300,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 132.453125 14.49 927,172.02
276 Base 132.453125 14.49 927,172.02700,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 132.437500 4.14 264,875.04
272 Base 132.437500 4.14 264,875.04200,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 132.375000 6.21 397,125.06
271 Base 132.375000 6.21 397,125.06300,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 132.468750 24.84 1,589,625.24
270 Base 132.468750 24.84 1,589,625.241,200,000.000

21 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.343750 8.28 529,375.08
274 Base 132.343750 8.28 529,375.08400,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 132.781250 12.42 796,687.62
341 Base 132.781250 12.42 796,687.62600,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS
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6.000 1.000000 NHIO Local 132.796875 12.42 796,781.37
338 Base 132.796875 12.42 796,781.37600,000.000

22 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.765625 8.28 531,062.58
342 Base 132.765625 8.28 531,062.58400,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 133.500000 24.84 1,602,000.24
393 Base 133.500000 24.84 1,602,000.241,200,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 133.484375 22.77 1,468,328.35
398 Base 133.484375 22.77 1,468,328.351,100,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

17.000 1.000000 NHIO Local 133.437500 35.19 2,268,437.84
395 Base 133.437500 35.19 2,268,437.841,700,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 133.453125 16.56 1,067,625.16
397 Base 133.453125 16.56 1,067,625.16800,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 133.531250 20.70 1,335,312.70
402 Base 133.531250 20.70 1,335,312.701,000,000.000

23 Aug 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 133.656250 43.47 2,806,781.67
403 Base 133.656250 43.47 2,806,781.672,100,000.000

24 Aug 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 133.796875 22.77 1,471,765.85
503 Base 133.796875 22.77 1,471,765.851,100,000.000

28 Aug 2012 STATE STREET GLOBAL MKTS/BOS

82.000 1.000000 NHIO Local 133.984375 192.70 10,986,720.39
604 Base 133.984375 192.70 10,986,720.398,200,000.000
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99Z592232 Total

593.000 Local 0.00 1,258.56 79,290,574.41
59,300,000.000 Base 0.00 1,258.56 79,290,574.41

99Z592240 30YR US TREASURY BOND FUTURES SEP12 XCBT 12 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 151.687500 0.00 606,750.00
377 Base 151.687500 0.00 606,750.00400,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 151.687500 4.80 303,375.04
401 Base 151.687500 4.80 303,375.04200,000.000

13 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.562500 2.15 151,562.52
402 Base 151.562500 2.15 151,562.52100,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 152.375000 10.75 761,875.10
664 Base 152.375000 10.75 761,875.10500,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 152.406250 2.15 152,406.27
665 Base 152.406250 2.15 152,406.27100,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 152.437500 8.60 609,750.08
666 Base 152.437500 8.60 609,750.08400,000.000

23 Jul 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 152.656250 0.00 915,937.50
662 Base 152.656250 0.00 915,937.50600,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 151.906250 10.75 759,531.35
702 Base 151.906250 10.75 759,531.35500,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 151.875000 10.75 759,375.10
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703 Base 151.875000 10.75 759,375.10500,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 152.937500 21.50 1,529,375.20
705 Base 152.937500 21.50 1,529,375.201,000,000.000

24 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 152.968750 2.15 152,968.77
704 Base 152.968750 2.15 152,968.77100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 152.687500 15.05 1,068,812.64
4 Base 152.687500 15.05 1,068,812.64700,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 152.718750 6.45 458,156.31
3 Base 152.718750 6.45 458,156.31300,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 152.687500 2.15 152,687.52
6 Base 152.687500 2.15 152,687.52100,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 152.468750 8.60 609,875.08
7 Base 152.468750 8.60 609,875.08400,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

18.000 1.000000 NHIO Local 152.437500 38.70 2,743,875.36
8 Base 152.437500 38.70 2,743,875.361,800,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 152.531250 25.80 1,830,375.24
9 Base 152.531250 25.80 1,830,375.241,200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 152.406250 4.30 304,812.54
10 Base 152.406250 4.30 304,812.54200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 1.000000 NHIO Local 152.562500 4.30 305,125.04
11 Base 152.562500 4.30 305,125.04200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 152.812500 6.45 458,437.56
12 Base 152.812500 6.45 458,437.56300,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 152.718750 4.30 305,437.54
14 Base 152.718750 4.30 305,437.54200,000.000

25 Jul 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 152.750000 10.75 763,750.10
13 Base 152.750000 10.75 763,750.10500,000.000

26 Jul 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 152.406250 21.50 1,524,062.70
103 Base 152.406250 21.50 1,524,062.701,000,000.000

27 Jul 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 151.468750 25.80 1,817,625.24
212 Base 151.468750 25.80 1,817,625.241,200,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 149.906250 12.42 899,437.62
516 Base 149.906250 12.42 899,437.62600,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 149.812500 14.49 1,048,687.64
515 Base 149.812500 14.49 1,048,687.64700,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 149.875000 8.28 599,500.08
514 Base 149.875000 8.28 599,500.08400,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 149.937500 8.28 599,750.08
517 Base 149.937500 8.28 599,750.08400,000.000
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03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 149.500000 6.21 448,500.06
519 Base 149.500000 6.21 448,500.06300,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 149.468750 14.49 1,046,281.39
520 Base 149.468750 14.49 1,046,281.39700,000.000

03 Aug 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 149.687500 20.70 1,496,875.20
518 Base 149.687500 20.70 1,496,875.201,000,000.000

13 Aug 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.625000 2.07 148,625.02
38 Base 148.625000 2.07 148,625.02100,000.000

99Z592240 Total

167.000 Local 0.00 334.69 25,333,596.89
16,700,000.000 Base 0.00 334.69 25,333,596.89

99Z730220 30YR US TREASURY BOND FUTURES DEC12 XCBT 04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 151.625000 10.35 758,125.10
65 Base 151.625000 10.35 758,125.10500,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.250000 2.07 151,250.02
69 Base 151.250000 2.07 151,250.02100,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 151.156250 6.21 453,468.81
71 Base 151.156250 6.21 453,468.81300,000.000

04 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.656250 2.07 151,656.27
67 Base 151.656250 2.07 151,656.27100,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 150.968750 22.77 1,660,656.47
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127 Base 150.968750 22.77 1,660,656.471,100,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 151.031250 12.42 906,187.62
128 Base 151.031250 12.42 906,187.62600,000.000

05 Sep 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 151.000000 14.49 1,057,000.14
126 Base 151.000000 14.49 1,057,000.14700,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 149.250000 6.21 447,750.06
412 Base 149.250000 6.21 447,750.06300,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 149.218750 10.35 746,093.85
417 Base 149.218750 10.35 746,093.85500,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.156250 4.14 298,312.54
413 Base 149.156250 4.14 298,312.54200,000.000

11 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 149.125000 2.07 149,125.02
415 Base 149.125000 2.07 149,125.02100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 147.531250 4.14 295,062.54
684 Base 147.531250 4.14 295,062.54200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 147.156250 4.14 294,312.54
682 Base 147.156250 4.14 294,312.54200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 147.312500 8.28 589,250.08
686 Base 147.312500 8.28 589,250.08400,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 1.000000 NHIO Local 147.687500 2.07 147,687.52
685 Base 147.687500 2.07 147,687.52100,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.968750 2.07 146,968.77
687 Base 146.968750 2.07 146,968.77100,000.000

14 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 144.812500 0.00 434,437.50
74 Base 144.812500 0.00 434,437.50300,000.000

17 Sep 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 144.937500 4.14 289,875.04
110 Base 144.937500 4.14 289,875.04200,000.000

99Z730220 Total

60.000 Local 0.00 117.99 8,977,219.89
6,000,000.000 Base 0.00 117.99 8,977,219.89

99Z744999 ULTRA LONG US TREAS BOND FTRS DEC12 XCBT 20 Sep 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 162.581110 6.21 487,743.39
337 Base 162.581110 6.21 487,743.39300,000.000

20 Sep 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-3.000 1.000000 NHIO Local 162.581110 -6.21 -487,743.27
337 Base 162.581110 -6.21 -487,743.27-300,000.000

99Z744999 Total

0.000 Local 0.00 0.00 0.12
0.000 Base 0.00 0.00 0.12

99Z836225 2YR US TREASURY NOTE FUTURES DEC12 XCBT 13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 110.265625 2.07 220,531.27
748 Base 110.265625 2.07 220,531.27200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-1.000 1.000000 NHIO Local 110.265625 -2.07 -220,531.23
748 Base 110.265625 -2.07 -220,531.23-200,000.000
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13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 110.257813 0.00 220,515.63
742 Base 110.257813 0.00 220,515.63200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-1.000 1.000000 NHIO Local 110.257813 0.00 -220,515.63
742 Base 110.257813 0.00 -220,515.63-200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 110.257812 0.00 220,515.62
789 Base 110.257812 0.00 220,515.62200,000.000

13 Sep 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 110.265625 0.00 220,531.25
790 Base 110.265625 0.00 220,531.25200,000.000

99Z836225 Total

2.000 Local 0.00 0.00 441,046.91
400,000.000 Base 0.00 0.00 441,046.91

US DOLLAR  Total

1,760.000

176,200,000.000

3,737.38

3,737.38

237,322,613.48

237,322,613.48

Local

Base

FUTURE SELL TO OPEN  Total
2,453.000

575,950,000.000 4,686.47 364,399,570.34Base

FUTURE SALES Total
6,720.000

887,654,000.000 13,211.04 838,028,426.87Base
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AUSTRALIAN DOLLAR

EQUITY
4,412,978.000 Local 0.00 13,998.50 0.00 14,530,646.59

Base 0.00 14,608.52 0.00 15,151,773.94
TRADES: 79

CANCELS: 3

AUSTRALIAN DOLLAR Total
4,412,978.000 Local 0.00 13,998.50 0.00 14,530,646.59

Base 0.00 14,608.52 0.00 15,151,773.94
TRADES: 79

CANCELS: 3

BRAZILIAN REAL

EQUITY
32,207.000 Local 0.00 932.52 278.55 808,587.28

Base 0.00 455.30 135.99 394,791.13
TRADES: 9

CANCELS: 3

BRAZILIAN REAL Total
32,207.000 Local 0.00 932.52 278.55 808,587.28

Base 0.00 455.30 135.99 394,791.13
TRADES: 9

CANCELS: 3

CANADIAN DOLLAR

EQUITY
639,775.000 Local 0.00 20,237.91 0.00 15,670,782.90

Base 0.00 20,277.14 0.00 15,869,470.44
TRADES: 57

CANCELS: 3
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FIXED INCOME
27,522,000.000 Local 60,387.21 0.00 0.00 27,851,340.30

Base 60,632.65 0.00 0.00 27,999,164.86
TRADES: 11

CANCELS: 2

CANADIAN DOLLAR Total
28,161,775.000 Local 60,387.21 20,237.91 0.00 43,522,123.20

Base 60,632.65 20,277.14 0.00 43,868,635.30
TRADES: 68

CANCELS: 5

CHILEAN PESO

EQUITY
4,017.000 Local 0.00 0.00 0.00 10,444,200.00

Base 0.00 0.00 0.00 21,200.04
TRADES: 1

CANCELS: 0

CHILEAN PESO Total
4,017.000 Local 0.00 0.00 0.00 10,444,200.00

Base 0.00 0.00 0.00 21,200.04
TRADES: 1

CANCELS: 0

DANISH KRONE

EQUITY
51,672.000 Local 0.00 6,606.73 0.00 4,926,004.33

Base 0.00 1,115.91 0.00 830,795.92
TRADES: 4

CANCELS: 0

FIXED INCOME
2,125,000.000 Local 53,647.54 0.00 0.00 2,420,311.25

Base 9,291.95 0.00 0.00 419,206.77
TRADES: 1

CANCELS: 0
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DANISH KRONE Total
2,176,672.000 Local 53,647.54 6,606.73 0.00 7,346,315.58

Base 9,291.95 1,115.91 0.00 1,250,002.69
TRADES: 5

CANCELS: 0

EURO CURRENCY

AUSTRIA

EQUITY
118,100.000 Local 0.00 788.22 0.00 537,745.53

Base 0.00 1,026.55 0.00 698,476.51
TRADES: 4

CANCELS: 0

AUSTRIA Total

118,100.000 Local 0.00 788.22 0.00 537,745.53
Base 0.00 1,026.55 0.00 698,476.51

TRADES: 4
CANCELS: 0

BELGIUM

EQUITY
40,256.000 Local 0.00 1,274.17 0.00 1,174,024.44

Base 0.00 1,600.40 0.00 1,525,939.33
TRADES: 7

CANCELS: 0

FIXED INCOME
4,260,000.000 Local 69,664.94 0.00 0.00 4,690,273.00

Base 86,110.36 0.00 0.00 5,884,378.60
TRADES: 10

CANCELS: 2
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BELGIUM Total

4,300,256.000 Local 69,664.94 1,274.17 0.00 5,864,297.44
Base 86,110.36 1,600.40 0.00 7,410,317.93

TRADES: 17
CANCELS: 2

FINLAND

EQUITY
115,249.000 Local 0.00 614.95 0.00 384,954.47

Base 0.00 753.46 0.00 471,659.08
TRADES: 3

CANCELS: 0

FIXED INCOME
625,000.000 Local 8,989.73 0.00 0.00 714,625.00

Base 11,501.91 0.00 0.00 914,326.76
TRADES: 1

CANCELS: 0

FINLAND Total

740,249.000 Local 8,989.73 614.95 0.00 1,099,579.47
Base 11,501.91 753.46 0.00 1,385,985.84

TRADES: 4
CANCELS: 0

FRANCE

EQUITY
261,388.000 Local 0.00 2,862.67 942.14 5,556,163.58

Base 0.00 3,569.40 1,180.46 6,904,651.35
TRADES: 43

CANCELS: 6

FIXED INCOME
1,740,000.000 Local 8,375.34 0.00 0.00 1,784,979.00

Base 10,580.62 0.00 0.00 2,280,407.07
TRADES: 2

CANCELS: 0
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FRANCE Total

2,001,388.000 Local 8,375.34 2,862.67 942.14 7,341,142.58
Base 10,580.62 3,569.40 1,180.46 9,185,058.42

TRADES: 45
CANCELS: 6

GERMANY

EQUITY
497,895.000 Local 0.00 9,913.07 0.00 13,689,612.38

Base 0.00 12,181.32 0.00 16,781,186.17
TRADES: 44

CANCELS: 0

FIXED INCOME
16,860,000.000 Local 192,384.17 0.00 0.00 17,873,798.78

Base 244,563.76 0.00 0.00 22,728,179.60
TRADES: 15

CANCELS: 1

GERMANY Total

17,357,895.000 Local 192,384.17 9,913.07 0.00 31,563,411.16
Base 244,563.76 12,181.32 0.00 39,509,365.77

TRADES: 59
CANCELS: 1

IRELAND

EQUITY
198,920.000 Local 0.00 2,018.52 18,763.35 1,895,991.88

Base 0.00 2,522.87 23,428.67 2,367,412.45
TRADES: 10

CANCELS: 0

IRELAND Total

198,920.000 Local 0.00 2,018.52 18,763.35 1,895,991.88
Base 0.00 2,522.87 23,428.67 2,367,412.45

TRADES: 10
CANCELS: 0

ITALY
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EQUITY
530,290.000 Local 0.00 1,445.68 0.00 2,325,340.62

Base 0.00 1,797.36 0.00 2,905,100.42
TRADES: 40

CANCELS: 0

ITALY Total

530,290.000 Local 0.00 1,445.68 0.00 2,325,340.62
Base 0.00 1,797.36 0.00 2,905,100.42

TRADES: 40
CANCELS: 0

LUXEMBOURG

FIXED INCOME
750,000.000 Local 9,431.51 0.00 0.00 839,985.00

Base 12,252.47 0.00 0.00 1,091,224.06
TRADES: 1

CANCELS: 0

LUXEMBOURG Total

750,000.000 Local 9,431.51 0.00 0.00 839,985.00
Base 12,252.47 0.00 0.00 1,091,224.06

TRADES: 1
CANCELS: 0

NETHERLANDS

EQUITY
49,381.000 Local 0.00 830.07 0.00 750,599.24

Base 0.00 1,065.63 0.00 957,858.52
TRADES: 13

CANCELS: 4

FIXED INCOME
600,000.000 Local 1,331.51 0.00 0.00 624,558.00

Base 1,636.09 0.00 0.00 767,425.83
TRADES: 1

CANCELS: 0
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NETHERLANDS Total

649,381.000 Local 1,331.51 830.07 0.00 1,375,157.24
Base 1,636.09 1,065.63 0.00 1,725,284.35

TRADES: 14
CANCELS: 4

NEW ZEALAND

FIXED INCOME
280,000.000 Local 1,532.33 0.00 0.00 318,052.48

Base 1,960.54 0.00 0.00 406,932.16
TRADES: 1

CANCELS: 0

NEW ZEALAND Total

280,000.000 Local 1,532.33 0.00 0.00 318,052.48
Base 1,960.54 0.00 0.00 406,932.16

TRADES: 1
CANCELS: 0

PORTUGAL

EQUITY
397,500.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 1

CANCELS: 0

PORTUGAL Total

397,500.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

TRADES: 1
CANCELS: 0

SPAIN

EQUITY
1,660,768.000 Local 0.00 1,465.28 0.00 2,283,530.06

Base 0.00 1,839.89 0.00 2,854,561.38
TRADES: 39

CANCELS: 6
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SPAIN Total

1,660,768.000 Local 0.00 1,465.28 0.00 2,283,530.06
Base 0.00 1,839.89 0.00 2,854,561.38

TRADES: 39
CANCELS: 6

EURO CURRENCY Total
28,984,747.000 Local 291,709.53 21,212.63 19,705.49 55,444,233.46

Base 368,605.75 26,356.88 24,609.13 69,539,719.29
TRADES: 235

CANCELS: 19

HONG KONG DOLLAR

EQUITY
7,410,509.000 Local 0.00 39,379.73 50,863.85 47,806,964.72

Base 0.00 5,078.01 6,559.03 6,164,818.40
TRADES: 102

CANCELS: 0

HONG KONG DOLLAR Total
7,410,509.000 Local 0.00 39,379.73 50,863.85 47,806,964.72

Base 0.00 5,078.01 6,559.03 6,164,818.40
TRADES: 102

CANCELS: 0

INDONESIAN RUPIAH

EQUITY
67,500.000 Local 0.00 344,232.00 121,629.00 229,953,360.00

Base 0.00 36.37 12.85 24,295.13
TRADES: 2

CANCELS: 0

INDONESIAN RUPIAH Total
67,500.000 Local 0.00 344,232.00 121,629.00 229,953,360.00

Base 0.00 36.37 12.85 24,295.13
TRADES: 2

CANCELS: 0
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ISRAELI SHEKEL

EQUITY
6,397.000 Local 0.00 1,365.84 0.00 1,199,595.15

Base 0.00 347.60 0.00 304,048.37
TRADES: 7

CANCELS: 0

ISRAELI SHEKEL Total
6,397.000 Local 0.00 1,365.84 0.00 1,199,595.15

Base 0.00 347.60 0.00 304,048.37
TRADES: 7

CANCELS: 0

JAPANESE YEN

EQUITY
3,649,961.000 Local 0.00 1,597,765.00 0.00 2,152,707,304.00

Base 0.00 20,350.78 0.00 27,415,336.70
TRADES: 310

CANCELS: 0

FIXED INCOME
2,336,200,000.000 Local 1,815,406.00 0.00 0.00 2,361,944,942.00

Base 23,052.63 0.00 0.00 29,936,376.43
TRADES: 5

CANCELS: 0

JAPANESE YEN Total
2,339,849,961.000 Local 1,815,406.00 1,597,765.00 0.00 4,514,652,246.00

Base 23,052.63 20,350.78 0.00 57,351,713.13
TRADES: 315

CANCELS: 0

MALAYSIAN RINGGIT
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EQUITY
12,373.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 1

CANCELS: 0

FIXED INCOME
1,290,000.000 Local 4,912.45 0.00 0.00 1,286,130.00

Base 1,600.15 0.00 0.00 418,934.85
TRADES: 1

CANCELS: 0

MALAYSIAN RINGGIT Total
1,302,373.000 Local 4,912.45 0.00 0.00 1,286,130.00

Base 1,600.15 0.00 0.00 418,934.85
TRADES: 2

CANCELS: 0

MEXICAN PESO

EQUITY
143,005.000 Local 0.00 9,867.24 0.00 8,552,937.69

Base 0.00 743.69 0.00 644,621.73
TRADES: 9

CANCELS: 0

MEXICAN PESO Total
143,005.000 Local 0.00 9,867.24 0.00 8,552,937.69

Base 0.00 743.69 0.00 644,621.73
TRADES: 9

CANCELS: 0

NEW ZEALAND DOLLAR

EQUITY
1,018.000 Local 0.00 0.00 0.00 4,966.08

Base 0.00 0.00 0.00 4,090.82
TRADES: 1

CANCELS: 0

Page 1371 Prepared by State Street



Purchase Report by Report Date
Currency Summary - Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

NEW ZEALAND DOLLAR Total
1,018.000 Local 0.00 0.00 0.00 4,966.08

Base 0.00 0.00 0.00 4,090.82
TRADES: 1

CANCELS: 0

NORWEGIAN KRONE

EQUITY
412,671.000 Local 0.00 1,365.30 0.00 2,820,869.13

Base 0.00 229.04 0.00 473,627.25
TRADES: 7

CANCELS: 1

NORWEGIAN KRONE Total
412,671.000 Local 0.00 1,365.30 0.00 2,820,869.13

Base 0.00 229.04 0.00 473,627.25
TRADES: 7

CANCELS: 1

POUND STERLING

EQUITY
6,867,154.000 Local 0.00 20,695.25 122,649.71 25,734,323.58

Base 0.00 32,734.66 193,597.73 40,648,999.72
TRADES: 172

CANCELS: 3

FIXED INCOME
85,985,000.000 Local 265,256.48 0.00 0.00 94,637,185.68

Base 419,688.38 0.00 0.00 148,607,882.95
TRADES: 71

CANCELS: 6

POUND STERLING Total
92,852,154.000 Local 265,256.48 20,695.25 122,649.71 120,371,509.26

Base 419,688.38 32,734.66 193,597.73 189,256,882.67
TRADES: 243

CANCELS: 9
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SINGAPORE DOLLAR

EQUITY
3,024,102.000 Local 0.00 1,280.55 705.58 1,796,705.10

Base 0.00 1,034.82 567.88 1,446,289.41
TRADES: 29

CANCELS: 0

SINGAPORE DOLLAR Total
3,024,102.000 Local 0.00 1,280.55 705.58 1,796,705.10

Base 0.00 1,034.82 567.88 1,446,289.41
TRADES: 29

CANCELS: 0

SOUTH AFRICAN RAND

EQUITY
76,844.000 Local 0.00 4,961.05 10,382.66 5,269,091.29

Base 0.00 592.36 1,240.39 629,213.45
TRADES: 11

CANCELS: 0

FIXED INCOME
3,250,000.000 Local 53,981.20 0.00 0.00 2,531,103.58

Base 6,682.54 0.00 0.00 313,334.89
TRADES: 1

CANCELS: 0

SOUTH AFRICAN RAND Total
3,326,844.000 Local 53,981.20 4,961.05 10,382.66 7,800,194.87

Base 6,682.54 592.36 1,240.39 942,548.34
TRADES: 12

CANCELS: 0

SOUTH KOREAN WON
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EQUITY
742,028.000 Local 0.00 16,891,338.00 0.00 15,449,390,759.00

Base 0.00 15,032.03 0.00 13,746,110.59
TRADES: 67

CANCELS: 0

FIXED INCOME
275,000,000.000 Local 0.00 0.00 0.00 287,017,500.00

Base 0.00 0.00 0.00 252,711.86
TRADES: 1

CANCELS: 0

SOUTH KOREAN WON Total
275,742,028.000 Local 0.00 16,891,338.00 0.00 15,736,408,259.00

Base 0.00 15,032.03 0.00 13,998,822.45
TRADES: 68

CANCELS: 0

SWEDISH KRONA

EQUITY
137,551.000 Local 0.00 29,342.62 0.00 24,355,167.41

Base 0.00 4,264.95 0.00 3,541,934.28
TRADES: 17

CANCELS: 3

SWEDISH KRONA Total
137,551.000 Local 0.00 29,342.62 0.00 24,355,167.41

Base 0.00 4,264.95 0.00 3,541,934.28
TRADES: 17

CANCELS: 3

SWISS FRANC

EQUITY
1,236,444.000 Local 0.00 22,401.49 0.00 19,967,742.69

Base 0.00 23,163.13 0.00 20,594,803.33
TRADES: 69

CANCELS: 1
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FIXED INCOME
125,000.000 Local 718.75 0.00 0.00 143,250.00

Base 764.95 0.00 0.00 152,458.50
TRADES: 1

CANCELS: 0

SWISS FRANC Total
1,361,444.000 Local 718.75 22,401.49 0.00 20,110,992.69

Base 764.95 23,163.13 0.00 20,747,261.83
TRADES: 70

CANCELS: 1

THAILAND BAHT

EQUITY
8,875.000 Local 0.00 0.00 0.00 93,500.52

Base 0.00 0.00 0.00 2,975.53
TRADES: 2

CANCELS: 0

THAILAND BAHT Total
8,875.000 Local 0.00 0.00 0.00 93,500.52

Base 0.00 0.00 0.00 2,975.53
TRADES: 2

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
1,420,050,936.760 Local 0.00 0.00 0.00 1,420,049,706.26

Base 0.00 0.00 0.00 1,420,049,706.26
TRADES: 1,277

CANCELS: 2

EQUITY
68,254,852.127 Local 0.00 148,065.95 0.00 325,303,208.45

Base 0.00 148,065.95 0.00 325,303,208.45
TRADES: 1,907

CANCELS: 29
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FIXED INCOME
350,459,207.780 Local 1,493,867.41 0.00 0.60 356,416,888.55

8,772,583.000 Base 1,493,867.41 0.00 0.60 356,416,888.55
TRADES: 451

CANCELS: 114

OPTIONS BOUGHT
165,000.000 Local 0.00 0.00 0.00 33,825.00

Base 0.00 0.00 0.00 33,825.00
TRADES: 1

CANCELS: 0

OPTIONS EXPIRED_WRTS
542,000.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 1

CANCELS: 0

US DOLLAR Total
1,839,471,996.667 Local 1,493,867.41 148,065.95 0.60 2,101,803,628.26

8,772,583.000 Base 1,493,867.41 148,065.95 0.60 2,101,803,628.26
TRADES: 3,637

CANCELS: 145

PURCHASE Total
4,628,890,824.667

8,772,583.000 Base 2,384,186.41 314,487.14 226,723.60 2,527,352,614.84
TRADES: 4,920

CANCELS: 189
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AUSTRALIAN DOLLAR

FUTURE BUY TO OPEN
573.000 Local 57,300,000.000 62,813,179.68

Base 65,968,870.92
TRADES: 50

CANCELS: 0

AUSTRALIAN DOLLAR Total
573.000 Local 57,300,000.000 62,813,179.68

Base 65,968,870.92
TRADES: 50

CANCELS: 0

CANADIAN DOLLAR

FUTURE BUY TO OPEN
19.000 Local 1,900,000.000 2,618,410.00

Base 2,617,866.54
TRADES: 8

CANCELS: 0

CANADIAN DOLLAR Total
19.000 Local 1,900,000.000 2,618,410.00

Base 2,617,866.54
TRADES: 8

CANCELS: 0

EURO CURRENCY

GERMANY

FUTURE BUY TO CLOSE
314.000 Local 31,400,000.000 36,294,579.71

Base 45,486,599.08
TRADES: 69

CANCELS: 2
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FUTURE BUY TO OPEN
1,069.000 Local 106,900,000.000 149,345,937.26

Base 186,387,986.84
TRADES: 235

CANCELS: 0

GERMANY Total

1,383.000 Local 138,300,000.000 185,640,516.97
Base 231,874,585.92

TRADES: 304
CANCELS: 2

UNITED KINGDOM

FUTURE BUY TO CLOSE
35.000 Local 8,750,000.000 8,710,437.50

Base 11,073,365.15
TRADES: 2

CANCELS: 0

UNITED KINGDOM Total

35.000 Local 8,750,000.000 8,710,437.50
Base 11,073,365.15

TRADES: 2
CANCELS: 0

EURO CURRENCY Total
1,418.000 Local 147,050,000.000 194,350,954.47

Base 242,947,951.07
TRADES: 306

CANCELS: 2

JAPANESE YEN

FUTURE BUY TO CLOSE
27.000 Local 270,000,000.000 388,802,673.00

Base 4,934,223.28
TRADES: 4

CANCELS: 0

Page 1378 Prepared by State Street



Purchase Report by Report Date
Currency Summary - Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Cost

FUTURE BUY TO OPEN
9.000 Local 90,000,000.000 129,245,600.00

Base 1,648,330.57
TRADES: 2

CANCELS: 0

JAPANESE YEN Total
36.000 Local 360,000,000.000 518,048,273.00

Base 6,582,553.85
TRADES: 6

CANCELS: 0

POUND STERLING

FUTURE BUY TO CLOSE
429.000 Local 42,900,000.000 51,585,073.95

Base 80,937,551.46
TRADES: 166

CANCELS: 0

FUTURE BUY TO OPEN
31.000 Local 3,100,000.000 3,749,410.00

Base 5,957,250.40
TRADES: 6

CANCELS: 0

POUND STERLING Total
460.000 Local 46,000,000.000 55,334,483.95

Base 86,894,801.86
TRADES: 172

CANCELS: 0

US DOLLAR

FUTURE BUY TO CLOSE
1,643.000 Local 164,300,000.000 220,356,688.17

Base 220,356,688.17
TRADES: 165

CANCELS: 0
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FUTURE BUY TO OPEN
2,647.000 Local 62,902,850.000 229,605,345.46

Base 229,605,345.46
TRADES: 118

CANCELS: 2

US DOLLAR Total
4,290.000 Local 227,202,850.000 449,962,033.63

Base 449,962,033.63
TRADES: 283

CANCELS: 2

FUTURE PURCHASE Total
6,796.000

Base 839,452,850.000 854,974,077.87
TRADES: 825

CANCELS: 4
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AUSTRALIAN DOLLAR

EQUITY
8,639,197.000 Local 0.00 15,398.33 0.00 16,933,310.51

Base 0.00 16,054.22 0.00 17,661,664.69
TRADES: 49

CANCELS: 1

AUSTRALIAN DOLLAR Total
8,639,197.000 Local 0.00 15,398.33 0.00 16,933,310.51

Base 0.00 16,054.22 0.00 17,661,664.69
TRADES: 49

CANCELS: 1

BRAZILIAN REAL

EQUITY
616,645.253 Local 0.00 13,099.82 4,643.14 14,576,022.74

Base 0.00 6,460.42 2,289.74 7,188,874.63
TRADES: 50

CANCELS: 4

BRAZILIAN REAL Total
616,645.253 Local 0.00 13,099.82 4,643.14 14,576,022.74

Base 0.00 6,460.42 2,289.74 7,188,874.63
TRADES: 50

CANCELS: 4

CANADIAN DOLLAR

EQUITY
247,833.000 Local 0.00 7,296.06 2.97 5,361,381.51

Base 0.00 7,261.63 3.00 5,358,412.37
TRADES: 33

CANCELS: 0
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FIXED INCOME
26,847,000.000 Local 71,186.71 0.00 0.00 27,093,700.37

Base 70,871.36 0.00 0.00 27,171,559.02
TRADES: 9

CANCELS: 2

CANADIAN DOLLAR Total
27,094,833.000 Local 71,186.71 7,296.06 2.97 32,455,081.88

Base 70,871.36 7,261.63 3.00 32,529,971.39
TRADES: 42

CANCELS: 2

CHILEAN PESO

EQUITY
4,017.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 1

CANCELS: 0

CHILEAN PESO Total
4,017.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 1

CANCELS: 0

DANISH KRONE

EQUITY
57,899.000 Local 0.00 14,726.54 0.00 13,397,468.42

Base 0.00 2,475.05 0.00 2,242,970.14
TRADES: 8

CANCELS: 0

DANISH KRONE Total
57,899.000 Local 0.00 14,726.54 0.00 13,397,468.42

Base 0.00 2,475.05 0.00 2,242,970.14
TRADES: 8

CANCELS: 0
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EGYPTIAN POUND

EQUITY
358,355.000 Local 0.00 10,402.96 0.00 2,590,335.02

Base 0.00 1,707.89 0.00 425,263.32
TRADES: 6

CANCELS: 0

EGYPTIAN POUND Total
358,355.000 Local 0.00 10,402.96 0.00 2,590,335.02

Base 0.00 1,707.89 0.00 425,263.32
TRADES: 6

CANCELS: 0

EURO CURRENCY

AUSTRIA

EQUITY
54,600.000 Local 0.00 478.31 0.00 298,468.43

Base 0.00 619.20 0.00 386,384.70
TRADES: 3

CANCELS: 0

AUSTRIA Total

54,600.000 Local 0.00 478.31 0.00 298,468.43
Base 0.00 619.20 0.00 386,384.70

TRADES: 3
CANCELS: 0

BELGIUM

EQUITY
212,262.000 Local 0.00 3,543.41 0.00 2,678,004.74

Base 0.00 4,472.00 0.00 3,428,623.23
TRADES: 7

CANCELS: 0
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FIXED INCOME
4,010,000.000 Local 59,476.81 0.00 0.00 4,395,452.00

Base 72,377.94 0.00 0.00 5,485,743.01
TRADES: 14

CANCELS: 3

BELGIUM Total

4,222,262.000 Local 59,476.81 3,543.41 0.00 7,073,456.74
Base 72,377.94 4,472.00 0.00 8,914,366.24

TRADES: 21
CANCELS: 3

FINLAND

EQUITY
256,195.000 Local 0.00 529.68 0.00 1,066,909.01

Base 0.00 647.10 0.00 1,304,117.75
TRADES: 7

CANCELS: 0

FIXED INCOME
550,000.000 Local 5,021.57 0.00 0.00 574,607.00

Base 6,275.96 0.00 0.00 718,143.85
TRADES: 1

CANCELS: 0

FINLAND Total

806,195.000 Local 5,021.57 529.68 0.00 1,641,516.01
Base 6,275.96 647.10 0.00 2,022,261.60

TRADES: 8
CANCELS: 0

FRANCE

EQUITY
136,065.000 Local 0.00 3,893.29 0.00 3,846,915.57

Base 0.00 4,884.01 0.00 4,807,924.63
TRADES: 18

CANCELS: 0
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FIXED INCOME
1,765,000.000 Local 19,900.68 0.00 0.00 1,888,918.00

Base 25,571.62 0.00 0.00 2,424,273.74
TRADES: 3

CANCELS: 0

FRANCE Total

1,901,065.000 Local 19,900.68 3,893.29 0.00 5,735,833.57
Base 25,571.62 4,884.01 0.00 7,232,198.37

TRADES: 21
CANCELS: 0

GERMANY

EQUITY
370,177.000 Local 0.00 5,047.32 0.00 6,667,298.75

Base 0.00 6,221.41 0.00 8,194,981.80
TRADES: 18

CANCELS: 0

FIXED INCOME
9,225,000.000 Local 140,091.36 0.00 0.00 10,890,572.03

Base 175,298.28 0.00 0.00 13,703,842.01
TRADES: 11

CANCELS: 0

FIXED INCOME - SHORT
0.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 5

CANCELS: 5

GERMANY Total

9,595,177.000 Local 140,091.36 5,047.32 0.00 17,557,870.78
Base 175,298.28 6,221.41 0.00 21,898,823.81

TRADES: 34
CANCELS: 5

GREECE

Page 1385 Prepared by State Street



Sales Report by Report Date
Currency Summary - Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

EQUITY
43,432.000 Local 0.00 29.86 19.41 59,674.07

Base 0.00 37.63 24.46 75,204.28
TRADES: 1

CANCELS: 0

GREECE Total

43,432.000 Local 0.00 29.86 19.41 59,674.07
Base 0.00 37.63 24.46 75,204.28

TRADES: 1
CANCELS: 0

ITALY

EQUITY
775,418.000 Local 0.00 701.13 0.00 1,434,051.54

Base 0.00 880.17 0.00 1,800,207.56
TRADES: 18

CANCELS: 0

ITALY Total

775,418.000 Local 0.00 701.13 0.00 1,434,051.54
Base 0.00 880.17 0.00 1,800,207.56

TRADES: 18
CANCELS: 0

NETHERLANDS

EQUITY
48,870.000 Local 0.00 147.22 0.00 648,014.54

Base 0.00 182.62 0.00 801,467.87
TRADES: 11

CANCELS: 0

FIXED INCOME
580,000.000 Local 1,573.15 0.00 0.00 603,374.00

Base 1,979.42 0.00 0.00 759,194.97
TRADES: 1

CANCELS: 0
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

NETHERLANDS Total

628,870.000 Local 1,573.15 147.22 0.00 1,251,388.54
Base 1,979.42 182.62 0.00 1,560,662.84

TRADES: 12
CANCELS: 0

NEW ZEALAND

FIXED INCOME
280,000.000 Local 1,532.33 0.00 0.00 320,583.89

Base 1,970.12 0.00 0.00 412,174.93
TRADES: 1

CANCELS: 0

NEW ZEALAND Total

280,000.000 Local 1,532.33 0.00 0.00 320,583.89
Base 1,970.12 0.00 0.00 412,174.93

TRADES: 1
CANCELS: 0

PORTUGAL

EQUITY
534,319.000 Local 0.00 0.14 0.00 24,475.75

Base 0.00 0.17 0.00 30,432.86
TRADES: 5

CANCELS: 0

PORTUGAL Total

534,319.000 Local 0.00 0.14 0.00 24,475.75
Base 0.00 0.17 0.00 30,432.86

TRADES: 5
CANCELS: 0

SPAIN

EQUITY
1,513,880.000 Local 0.00 255.20 0.00 774,638.84

Base 0.00 321.02 0.00 965,595.58
TRADES: 31

CANCELS: 7
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

SPAIN Total

1,513,880.000 Local 0.00 255.20 0.00 774,638.84
Base 0.00 321.02 0.00 965,595.58

TRADES: 31
CANCELS: 7

UNITED KINGDOM

EQUITY
20,034.960 Local 0.00 0.00 0.00 20,034.96

Base 0.00 0.00 0.00 24,701.11
TRADES: 1

CANCELS: 0

UNITED KINGDOM Total

20,034.960 Local 0.00 0.00 0.00 20,034.96
Base 0.00 0.00 0.00 24,701.11

TRADES: 1
CANCELS: 0

EURO CURRENCY Total
20,375,252.960 Local 227,595.90 14,625.56 19.41 36,191,993.12

Base 283,473.34 18,265.33 24.46 45,323,013.88
TRADES: 156

CANCELS: 15

HONG KONG DOLLAR

EQUITY
8,308,959.000 Local 0.00 50,977.50 70,171.02 64,854,084.18

Base 0.00 6,572.77 9,047.21 8,361,688.70
TRADES: 86

CANCELS: 1

HONG KONG DOLLAR Total
8,308,959.000 Local 0.00 50,977.50 70,171.02 64,854,084.18

Base 0.00 6,572.77 9,047.21 8,361,688.70
TRADES: 86

CANCELS: 1
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

JAPANESE YEN

EQUITY
992,461.000 Local 0.00 995,181.00 0.00 825,717,270.00

Base 0.00 12,681.06 0.00 10,516,493.85
TRADES: 217

CANCELS: 0

FIXED INCOME
2,224,850,000.000 Local 1,632,573.00 0.00 0.00 2,247,558,959.00

Base 20,749.24 0.00 0.00 28,532,063.11
TRADES: 8

CANCELS: 0

JAPANESE YEN Total
2,225,842,461.000 Local 1,632,573.00 995,181.00 0.00 3,073,276,229.00

Base 20,749.24 12,681.06 0.00 39,048,556.96
TRADES: 225

CANCELS: 0

NEW ZEALAND DOLLAR

EQUITY
1,948,149.000 Local 0.00 4,028.78 0.00 2,589,275.53

Base 0.00 3,247.24 0.00 2,086,147.81
TRADES: 9

CANCELS: 0

NEW ZEALAND DOLLAR Total
1,948,149.000 Local 0.00 4,028.78 0.00 2,589,275.53

Base 0.00 3,247.24 0.00 2,086,147.81
TRADES: 9

CANCELS: 0

NORWEGIAN KRONE
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EQUITY
2,036,271.000 Local 0.00 4,830.74 0.00 8,958,948.11

Base 0.00 800.28 0.00 1,479,907.64
TRADES: 10

CANCELS: 1

NORWEGIAN KRONE Total
2,036,271.000 Local 0.00 4,830.74 0.00 8,958,948.11

Base 0.00 800.28 0.00 1,479,907.64
TRADES: 10

CANCELS: 1

POLISH ZLOTY

FIXED INCOME
6,975,000.000 Local 153,798.75 0.00 0.00 7,155,049.50

Base 47,988.33 0.00 0.00 2,232,520.82
TRADES: 6

CANCELS: 1

POLISH ZLOTY Total
6,975,000.000 Local 153,798.75 0.00 0.00 7,155,049.50

Base 47,988.33 0.00 0.00 2,232,520.82
TRADES: 6

CANCELS: 1

POUND STERLING

EQUITY
70,800,739.000 Local 0.00 8,650.39 54.92 12,581,158.59

Base 0.00 13,760.57 86.04 19,923,903.78
TRADES: 92

CANCELS: 1

FIXED INCOME
83,935,000.000 Local 241,831.23 0.00 0.00 92,336,279.01

Base 383,793.61 0.00 0.00 144,725,959.36
TRADES: 67

CANCELS: 5
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FIXED INCOME - SHORT
9,970,000.000 Local 46,163.17 0.00 0.00 10,805,722.23

Base 73,141.52 0.00 0.00 17,095,642.79
TRADES: 12

CANCELS: 9

POUND STERLING Total
164,705,739.000 Local 287,994.40 8,650.39 54.92 115,723,159.83

Base 456,935.13 13,760.57 86.04 181,745,505.93
TRADES: 171

CANCELS: 15

SINGAPORE DOLLAR

EQUITY
2,635,000.000 Local 0.00 8,085.71 1,354.65 9,626,021.14

Base 0.00 6,448.00 1,090.44 7,667,932.80
TRADES: 8

CANCELS: 1

SINGAPORE DOLLAR Total
2,635,000.000 Local 0.00 8,085.71 1,354.65 9,626,021.14

Base 0.00 6,448.00 1,090.44 7,667,932.80
TRADES: 8

CANCELS: 1

SOUTH KOREAN WON

EQUITY
411,148.000 Local 0.00 10,929,060.00 29,633,382.00 9,837,241,339.00

Base 0.00 9,782.23 26,518.42 8,803,172.43
TRADES: 33

CANCELS: 0

SOUTH KOREAN WON Total
411,148.000 Local 0.00 10,929,060.00 29,633,382.00 9,837,241,339.00

Base 0.00 9,782.23 26,518.42 8,803,172.43
TRADES: 33

CANCELS: 0
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SWEDISH KRONA

EQUITY
133,921.000 Local 0.00 7,276.17 0.00 8,022,026.96

Base 0.00 1,101.97 0.00 1,213,004.28
TRADES: 12

CANCELS: 0

FIXED INCOME
28,820,000.000 Local 402,216.15 0.00 0.00 32,681,075.00

Base 57,489.87 0.00 0.00 4,782,780.53
TRADES: 3

CANCELS: 0

SWEDISH KRONA Total
28,953,921.000 Local 402,216.15 7,276.17 0.00 40,703,101.96

Base 57,489.87 1,101.97 0.00 5,995,784.81
TRADES: 15

CANCELS: 0

SWISS FRANC

EQUITY
338,560.000 Local 0.00 3,970.72 16.54 4,580,733.70

Base 0.00 4,111.51 16.73 4,754,475.24
TRADES: 54

CANCELS: 1

SWISS FRANC Total
338,560.000 Local 0.00 3,970.72 16.54 4,580,733.70

Base 0.00 4,111.51 16.73 4,754,475.24
TRADES: 54

CANCELS: 1

THAILAND BAHT
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EQUITY
4,900.000 Local 0.00 0.00 0.00 93,500.52

Base 0.00 0.00 0.00 2,975.53
TRADES: 1

CANCELS: 0

THAILAND BAHT Total
4,900.000 Local 0.00 0.00 0.00 93,500.52

Base 0.00 0.00 0.00 2,975.53
TRADES: 1

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
601,969,044.410 Local 0.00 0.00 0.00 601,969,044.41

Base 0.00 0.00 0.00 601,969,044.41
TRADES: 505

CANCELS: 0

EQUITY
39,785,630.082 Local 0.00 173,477.36 52,949.14 286,437,918.84

Base 0.00 173,477.36 52,949.14 286,437,918.84
TRADES: 974

CANCELS: 37

FIXED INCOME
320,984,985.160 Local 2,180,023.59 0.00 0.00 327,891,335.19

34,540,818.000 Base 2,180,023.59 0.00 0.00 327,891,335.19
TRADES: 1,059

CANCELS: 292

FIXED INCOME - SHORT
3,750,000.000 Local 5,632.77 0.00 0.00 3,746,629.53

Base 5,632.77 0.00 0.00 3,746,629.53
TRADES: 2

CANCELS: 0
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OPTIONS EXPIRED_BUYS
542,027.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 2

CANCELS: 0

SHORT TERM MATURITIES
811,241,569.630 Local 1,084.34 0.00 0.00 811,240,527.06

Base 1,084.34 0.00 0.00 811,240,527.06
TRADES: 316

CANCELS: 3

US DOLLAR Total
1,778,273,256.282 Local 2,186,740.70 173,477.36 52,949.14 2,031,285,455.03

34,540,818.000 Base 2,186,740.70 173,477.36 52,949.14 2,031,285,455.03
TRADES: 2,858

CANCELS: 332

SALES Total
4,277,579,563.495

34,540,818.000 Base 3,124,247.97 284,207.53 92,025.18 2,398,835,881.75
TRADES: 3,788

CANCELS: 374
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Contracts # of Trades Notional Par Notional Proceeds

AUSTRALIAN DOLLAR

FUTURE SELL TO CLOSE
382.000 Local 38,200,000.000 41,971,312.42

Base 43,877,683.84
TRADES: 30

CANCELS: 2

FUTURE SELL TO OPEN
17.000 Local 1,700,000.000 2,146,146.71

Base 2,229,308.84
TRADES: 5

CANCELS: 0

AUSTRALIAN DOLLAR Total
399.000 Local 39,900,000.000 44,117,459.13

Base 46,106,992.68
TRADES: 35

CANCELS: 2

CANADIAN DOLLAR

FUTURE SELL TO CLOSE
27.000 Local 2,700,000.000 3,777,670.00

Base 3,711,788.94
TRADES: 10

CANCELS: 0

CANADIAN DOLLAR Total
27.000 Local 2,700,000.000 3,777,670.00

Base 3,711,788.94
TRADES: 10

CANCELS: 0

EURO CURRENCY

GERMANY
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FUTURE SELL TO CLOSE
1,006.000 Local 100,600,000.000 133,149,670.05

Base 166,349,322.58
TRADES: 234

CANCELS: 0

FUTURE SELL TO OPEN
285.000 Local 28,500,000.000 37,510,520.00

Base 47,183,716.79
TRADES: 60

CANCELS: 0

GERMANY Total

1,291.000 Local 129,100,000.000 170,660,190.05
Base 213,533,039.37

TRADES: 294
CANCELS: 0

UNITED KINGDOM

FUTURE SELL TO OPEN
25.000 Local 6,250,000.000 6,236,250.00

Base 8,051,937.82
TRADES: 1

CANCELS: 0

UNITED KINGDOM Total

25.000 Local 6,250,000.000 6,236,250.00
Base 8,051,937.82

TRADES: 1
CANCELS: 0

EURO CURRENCY Total
1,316.000 Local 135,350,000.000 176,896,440.05

Base 221,584,977.19
TRADES: 295

CANCELS: 0

JAPANESE YEN
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FUTURE SELL TO CLOSE
9.000 Local 90,000,000.000 129,415,200.00

Base 1,655,772.77
TRADES: 2

CANCELS: 1

FUTURE SELL TO OPEN
33.000 Local 330,000,000.000 475,079,473.00

Base 6,038,071.80
TRADES: 4

CANCELS: 0

JAPANESE YEN Total
42.000 Local 420,000,000.000 604,494,673.00

Base 7,693,844.57
TRADES: 6

CANCELS: 1

POUND STERLING

FUTURE SELL TO CLOSE
31.000 Local 3,100,000.000 3,738,740.00

Base 5,951,825.01
TRADES: 14

CANCELS: 0

FUTURE SELL TO OPEN
333.000 Local 33,300,000.000 40,136,183.77

Base 63,573,921.61
TRADES: 110

CANCELS: 0

POUND STERLING Total
364.000 Local 36,400,000.000 43,874,923.77

Base 69,525,746.62
TRADES: 124

CANCELS: 0

US DOLLAR
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FUTURE SELL TO CLOSE
2,812.000 Local 77,104,000.000 252,082,463.39

Base 252,082,463.39
TRADES: 132

CANCELS: 1

FUTURE SELL TO OPEN
1,760.000 Local 176,200,000.000 237,322,613.48

Base 237,322,613.48
TRADES: 182

CANCELS: 3

US DOLLAR Total
4,572.000 Local 253,304,000.000 489,405,076.87

Base 489,405,076.87
TRADES: 314

CANCELS: 4

FUTURE SALES Total
6,720.000

Base 887,654,000.000 838,028,426.87
TRADES: 784

CANCELS: 7
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

CASH EQUIVALENTS
1,420,050,936.760 Base 0.00 0.00 0.00 1,420,049,706.26

TRADES: 1,277
CANCELS: 2

EQUITY
101,061,680.127 Base 0.00 314,487.14 226,723.00 508,679,249.84

TRADES: 3,067
CANCELS: 62

FIXED INCOME
3,107,071,207.780

8,772,583.000
Base 2,384,186.41 0.00 0.60 598,589,833.74

TRADES: 574
CANCELS: 125

OPTIONS BOUGHT
165,000.000 Base 0.00 0.00 0.00 33,825.00

TRADES: 1
CANCELS: 0

OPTIONS EXPIRED_WRTS
542,000.000 Base 0.00 0.00 0.00 0.00

TRADES: 1
CANCELS: 0

PURCHASE Total
4,628,890,824.667

8,772,583.000
Base 2,384,186.41 314,487.14 226,723.60 2,527,352,614.84

TRADES: 4,920
CANCELS: 189
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Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Cost

FUTURE BUY TO CLOSE
2,448.000 517,350,000.000Base 362,788,427.14

TRADES: 406
CANCELS: 2

FUTURE BUY TO OPEN
4,348.000 322,102,850.000Base 492,185,650.73

TRADES: 419
CANCELS: 2

FUTURE PURCHASE Total
6,796.000 Base 839,452,850.000 854,974,077.87

TRADES: 825
CANCELS: 4
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CASH EQUIVALENTS
601,969,044.410 Base 0.00 0.00 0.00 601,969,044.41

TRADES: 505
CANCELS: 0

EQUITY
141,284,937.295 Base 0.00 284,207.53 92,025.18 405,944,447.42

TRADES: 1,763
CANCELS: 54

FIXED INCOME
2,708,821,985.160

34,540,818.000
Base 3,044,389.34 0.00 0.00 558,839,590.54

TRADES: 1,183
CANCELS: 303

FIXED INCOME - SHORT
13,720,000.000 Base 78,774.29 0.00 0.00 20,842,272.32

TRADES: 19
CANCELS: 14

OPTIONS EXPIRED_BUYS
542,027.000 Base 0.00 0.00 0.00 0.00

TRADES: 2
CANCELS: 0

SHORT TERM MATURITIES
811,241,569.630 Base 1,084.34 0.00 0.00 811,240,527.06

TRADES: 316
CANCELS: 3
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

SALES Total
4,277,579,563.495

34,540,818.000
Base 3,124,247.97 284,207.53 92,025.18 2,398,835,881.75

TRADES: 3,788
CANCELS: 374
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Sales Report by Report Date
Fund Summary - Composite

July 1, 2012 to September 30, 2012 View Date: October 15, 2012

Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Proceeds

FUTURE SELL TO CLOSE
4,267.000 311,704,000.000Base 473,628,856.53

TRADES: 422
CANCELS: 4

FUTURE SELL TO OPEN
2,453.000 575,950,000.000Base 364,399,570.34

TRADES: 362
CANCELS: 3

FUTURE SALES Total
6,720.000 Base 887,654,000.000 838,028,426.87

TRADES: 784
CANCELS: 7
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